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STATE OF CALIFORNIA	 Bill Lockyer, Treasurer 

OFFICE OF THE TREASURER 
P. O. BOX 942809 
SACRAMENTO, CA  94209-0001 

Date: July 22, 2011 

To: Pooled Money Investment Board 

From: Daniel S. Dowell, Director 
 Investment Division 

Subject: Chapter 783 Quarterly Report 

Chapter 783, Statutes of 1995 (SB 564), requires the Treasurer to submit a quarterly 
report on the resources of the Pooled Money Investment Account (PMIA) to the 
Pooled Money Investment Board (PMIB).  This report must be transmitted to the 
PMIB within 30 days of the close of a quarter and must contain the following 
information: 

1.	 The type of investment, name of issuer, date of maturity and the par and dollar 
amount of each security, investment and money within the treasury (i.e., the 
investment portfolio and demand accounts of the PMIA). 

2.	 The weighted average maturity of the investments within the treasury. 

3.	 Any funds, investments, or programs, including loans, under the management of 
contracted parties. 

4.	 The market value as of the date of the report (quarter-end), and the source of this 
valuation for any security within the treasury. 

5.	 A statement of Compliance with the Investment Policy. 

The information required by this statute is contained in the two sections following 
the cover memo: 

Section I contains: (1) a summary of the PMIA resources, including the investment 
portfolio size and average life and the amount of demand account bank balances; and 
(2) an analysis of the PMIA investment portfolio by type of investment. 

Section II contains: (1) a summary of market valuations by security type; and (2) a 
detailed listing of the PMIA portfolio holdings, including the investment type, name 
of issuer, par value, book value, market value and the source of the market value for 
each security held in the portfolio at quarter-end. 



 
 

 
 

 
 

 
 
 
 
 
    

___________________________ 

Compliance with Investment Policy 

Pursuant to Chapter 783, Statutes of 1995, I confirm, to the best of my knowledge 
and belief, that during the quarter ended June 30, 2011, all investments made on 
behalf of the Pooled Money Investment Account complied with the guidelines and 
provisions of the “Investment Policy for the Pooled Money Investment Account” and 
there were no funds, investments, or programs, including loans, that were under the 
management of contracted parties. 

      Daniel  S.  Dowell  
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POOLED MONEY INVESTMENT ACCOUNT
 

SUMMARY OF RESOURCES
 

June 30, 2011
 

(Dollars in thousands) 

Portfolio Amount $ 66,352,784 

Effective Yield 
Quarter-to-date Yield 
Year-to-date Yield 

0.366% 
0.482% 
0.495%

 Average Life (in days) 237 

Demand Bank Account Balances $ 1,890,171 

Total PMIA Resources $ 68,242,955 



    

 

        

 

 
          
             

          
          
                      
          
             

             
          

             


 


 


 

POOLED MONEY INVESTMENT ACCOUNT
 

ANALYSIS OF THE PORTFOLIO
 

June 30, 2011 

(Dollars in thousands) 

Type of Security Amount Percent 

Governments
 Bills 
Bonds 
Notes 
Strips 

Total Governments 

$ 24,818,178 
0 

10,713,938 
0 

$ 35,532,116 

37.40%
0.00%

16.15%
0.00% 

53.55% 

Federal Agency Debentures 
Certificates of Deposit 
Bank Notes 
Bankers Acceptances 
Repurchases 
Federal Agency Discount Notes 
Time Deposits 
GNMAs 
Commercial Paper 
FHLMC / REMICS 
Corporate Bonds 
AB 55 Loans 
GF Loans 
NOW Accounts 
Other 
Reverse Repurchases 

$ 1,921,292 
7,380,134 

550,000 
0 
0 

3,441,069 
3,968,140 

46 
7,479,733 

468,463 

465,291 
4,846,500 

0 
300,000 

0 

2.90% 
11.12% 

0.83% 
0.00% 
0.00% 
5.19% 
5.98% 
0.00% 

11.27% 
0.71% 
0.00% 
0.70% 
7.30% 
0.00% 
0.45% 
0.00% 

Total, All Types $ 66,352,784 100.00% 



 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

Section II 




   
                                       
                                   

 
                                                                
                            
                            
                                                                                                                             
                                           
                                                                                          

                                                                

                                                                  
                                                              
                                                     

                                       

                                                                                  
                                                                                                                           

                                                                                                                         
                                                                                                                         

                                       
          

   

               

                   
                   

   
    

   

  
    

  
  
     

     
    

      

       
     

      
     

 
    
    

     
     

     
      

  

          
 
          
 

State of California 
Pooled Money Investment Account 

Market Valuation 
06/30/11 

Carrying Cost Plus 
Description Accrued Interest Purch. Fair Value Accrued Interest 

United States Treasury: 
Bills 24,818,177,506.74$ 24,859,874,750.00$ NA 
Notes 10,713,937,756.33$ 10,762,075,000.00$ 18,565,612.00$ 

Federal Agency: 
SBA 544,879,228.83$ 544,254,926.47$ 580,202.34$ 
MBS‐REMICs 468,463,453.14$ 506,246,544.33$ 2,219,916.87$ 
Debentures 1,376,412,463.48$ 1,377,429,500.00$ 2,094,440.25$ 
Debentures FR ‐$ ‐$ ‐$ 
Discount Notes 3,441,068,944.32$ 3,447,816,500.00$ NA 
GNMA 46,017.95$ 47,035.38$ 454.27$ 

IBRD Deb FR 300,000,000.00$ 300,552,000.00$ 274,312.50$ 

CDs and YCDs FR 800,000,000.00$ 800,000,000.00$ 362,666.67$ 
Bank Notes 550,000,000.00$ 550,047,966.91$ 333,791.67$ 
CDs and YCDs 6,580,134,295.00$ 6,580,020,389.81$ 2,025,969.47$ 
Commercial Paper 7,479,732,809.45$ 7,480,974,553.34$ NA 

Corporate: 
Bonds FR -$ ‐$ ‐$ 
Bonds ‐$ ‐$ ‐$ 

Repurchase Agreements ‐$ ‐$ ‐$ 
Reverse Repurchase ‐$ ‐$ ‐$ 

Time Deposits 3,968,140,000.00$ 3,968,140,000.00$ NA 
AB 55 & GF Loans 5,311,791,341.39$ 5,311,791,341.39$ NA 

TOTAL 66,352,783,816.63$ 66,489,270,507.63$ 26,457,366.04$ 

Fair Value Including Accrued Interest $ 66,515,727,873.67 

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and
 
Reverse Repurchase agreements are carried at portfolio book value (carrying cost).
 

http:66,515,727,873.67


OFFICE OF 11IE STAn 1'1lO.8UItD 

MARJ;£T VALUATION U:PORT 1'01: , 0'/)0/2011 ..... 
CUSIP SBClJltITY NAIU MATURITY un PAIl YAWl lOOK YAWl ""~ =~ ' Al l YA1IJl 

+ • • • ••••• ... ..... ......... .•.......... . .. .. ..... .. .. . ....... ............ 
912195X61 U 8 TRU.. RILL 01/1./2011 0.000000 5'S. 000. 000 . 00 SU, 445 ,UI . 95 0.9999900000 CITISANX 57. ,t94 .no . 00 

912'952A' U 8 TltW ,,1.1. 01/15/2011 0.000000 1 . 100.000.000 . 00 1.0",25',055 . 52 0 . 9999800000 CITI8A.NK 1.099.9'1,000 . 00 

912,952,., US "'... ,,1.1. 
91219521:6 

US ""'" 
,,1.1. 

91.21952PS U. ""'" ,,1.1. 

09/22/2011 

10/20/2011 

l1/n/101l 

0.000000 

0.000000 

0.000000 

2.250,000.000 . 00 

],050,000,000 . 00 

1,100,000,000 . 00 

2,2~~,'~S.'12 . S0 

J,04 J,60'.2:l:l . ll 

J,on.06l.701 . )0 

O. 9999~00000 

0 , 't98900000 

0 . '99"7900000 

CITIBANK 

CITlBANX 

CITI&\NJt 

l.149,"5,OOO . 00 

1 . 0 4 '." 4 ,500 . 00 

),099 . )4'.000 . 00 

9121952"M U.TUAS .. 1.1. 
91l795)C) U ."'.... .. 1.1. 
912'95)04 u.""'" ,,1.1. 

1l/15/1011 

02/09/l01l 

Ol/0./20U 

0.000000 

0.000000 

0 . 000000 

2 . '00. 000, 000 , 00 

4 00.000,000 00 

1.l00,OOO,OOO 00 

l.791.054.05550 

n' . o" . U) . )' 

) . 1'1 , 1'0 . 9" . 20 

O. "9UOOOOO 

0 . 19'.'00000 

0 . 9991400000 

CITIBANK 

CITI8ANX 

CJ TJ BA.NJ;. 

2,7",96. ,000 . 00 

119 . "., 000 . 00 

) . 1" • ••• • 000 00 

9tl79S11O U • ""'" "1.1. 04/05/201l 0.000000 • • lOO.OOO . OOO 00 • • 190,'14,)11 41 0 . 9990S00000 ClTIB.ul1 4,IH . 010 . 000 00 

9U79,]N9 U. "'... ..1.1. 

91279515. u. na.u 81U. 

05/0)/2012 

OS/Jl/201l 

0 . 000000 

0 . 000000 

1 . 400.000,000 . 00 

1.'00 . 000 , 00000 

1,)97.'15 , '" .. 

1 . 7"."1,0'7 , 11 

0 . ' ..... 00000 

0 , '''4;1:1)0000 

ClTIBNnt 

CIT.IBAJIX 

I,J" . 15l.000 . 00 

1,7'7,156,000 . 00 

91.27951W9 U 5 ,...,.. 81U. 0'/2'/2012 O.OOOOOG 1.000. 000 , 000 . 00 "7,"5. )61 " 0 , '91071)0000 cr~ "',0"70.000 . 00 

011 TII.&AS\I1lY 81U. 

... .... .... _. 
1224,"5.000.000. 0024,'1',1" , 506 . ' . 

........... , 

2 • • I'S'."., no 00 

Book • AlP , l • • '". 17"7,50' '4 



OFFICE OF nIE STATS T1UAIV1lD 

,P~e,KU&ET \'AllIATION UPOk'f POll , "/)0/2011 

CUSIP S&CtlJlIT't NAMI 

912121LNI U S TRIAS NOTI 

...".ITT 
09/)0/2011 

an PM. VA1.UI 

--~- -- ~.. .._.... ....._. 
1.000000 200,000.000 . 00 

""" v""'" . ....... 
200.02..... . ... 

~"'E 
_.......-.---

1.002)400000 

VAL ACCRUEO 

-------- .. -
O.OO25ll" 

"""" 
CITIUHIC 

'Ala VAWI 

200.41',000 .. 
ACOUEO ,~ 

.........---
S02.7)2.00 

9UI28kA7 U S TRIAS M)T'I 12/15/2011 1.125000 )00.000.000 . 00 100.101.SU . " 1.0046 100000 0.000U1l0 CITIUJOt )01.)11.000 00 147 . ';'0 .00 

9 1.21211:04 U • TRIAS JIO"R 0)/1S/2012 1.)'75000 00.000.000.00 &!!I'.121.l'SS . 4'7 J . 0085200000 0.00401'5U CiT' ...... &!!IS. UI. 000 00 2.522.964 .50 

912I2IU7 U • TRIAS M)T'I 0"15/2012 1.815000 50.000,000 . 00 50,1", 4 '7) S4 1 . 01S66OO000 0.00011'6'7 CJTtlWlX SO,'7U,OOO . OO 40.'8.1 . 50 

912I2INSS U • TI.u.t NOn 0'/)0/2012 0.625000 1.000,000,000 . 00 1.004,101,5'2 . '0 I.OOlf I OOOOO 0 .000016" CITJMN1t 1.00).'10.000 . 00 15."0.00 

912121LMO U 8 ~&At NOT1 Of/15/20n 1. )75000 4 00.000.000.00 400.012."7 . '70 I.DUllDOOOO 0.00401'5)) CITIIWlJt 40',252,000 .00 1.'14 .132.00 

9U121~ U 8 1'1UAII NOT'I 10/15/2on 1.)75000 1 .)00.000.000.00 1.2,.. '01.511.2. 1 . (1)7500000 0.00219276 CITIUo.MX 1.11',"',000 . 00 ),'760,518.00 

912121MN7 U • TRIAS NOT& 02/a/20ll 1.)75000 200.000.000 . 00 1,....0.011 . " J . 015.000000 0.00516575 CITIMHk Ul, UO,OOO . OO 1.0)),150.00 

912121 ,",4 U 8 ~&A8 NOn 01/a/20U 1.375000 300.000 .000.00 n',SOI.UO . 16 1 . 0164100000 0.0040)5)) CJTJIANa )04 .'2),000.00 1,210,599 . 00 

912121QL7 U 8 ~ NOTI 0)/)1/2011 0.750000 4 00.000,000 . 00 4 01,250,000 . 00 1 . 0058600000 0.00tl'525 CITIu.tn: 4U,)44 ,OOO.00 754,100.00 

912828Q&) U S ~&AI ItO'TIC 04/l0/201] 0.625000 2.100.000,000 . 00 2,)02.1'71,'75.0' 1 . 00)5900000 0.001052" CITIBANl't 2 , )0',2''7,000 . 00 2. 4 21.&71.00 

912121QZ6 U • TR&A8 NOTI 05/)1/20 11 0.500000 1 .200,000.000.00 1.201.'5'.2'0 .00 1 .0010500000 0.00042]50 CITI BANIt 1,201,"0,000 .00 501,200.00 

912121P07 U • TRlAS tIOTII 01/15/20 14 1.000000 500.000.000.00 "5.'''.157 . 52 1 .0011100000 0.00tU]26 CI TIBAN IC 504 . 41 5,000.00 2,)06,6)0.00 

912121PZ7 U • TR&A8 NOT& 01/15/20 14 1.250000 )00.000.000 . 00 21•• SOl. 123.12 1 . 0145300000 0.00366'41 CITI BANk ]04 ,U',OOO , OO 1,100,544 . 00 

912121082 U I TR&AS NOTI 0'/15/2014 0.'750000 1,600.000.000.00 1.'01.101. sn .51 ...... _._. __ .... ......... . . 
0.9911300000 0 . 00012787 CITIBloN1l 1 .5",121.000.00 '24 ,592.00 

.. ...... -..... 
01' • TREASURY NO't'E 1510.100.000 ,000.0010,712,]').72'7.25 10,7",0'7'.000 . 00 11,50,612.00 

BQok v.l_, 10.712.111.'72'725 

AlP 1,1'74 ,021 01 

Boak • AlP , 10,71).,1'7,'75' n 



OFFI CE OF THB STATE TREASURU 

MARKET VALUATION REPORT ~, 06/30/2011 

OJSIP SECUR ITT NAMi: MATUIIITT RATE PAR VALUE BOOK VALU"I I'R.lCE SOURCB PAllt VALUE M:CItUED 'PM' 

8]16484Y6 SRA POOL ' 5011]9 0)/25/2017 1 . 375000 210.1a . 51 210,129 . 67 1.0098800000 CITlBANK 212,205 . 15 411 . 55 

831640603 SRA POOL ' 501111 0 4 /25/2017 1.375000 156.nl . 12 156,728.12 1.0100000000 CITlBANl( 151.296 . 01 359 . 17 

8J164CA'4 BRA POOL ' 50181 1 04/25/2017 1.315 000 211.187 . 21 217,187 . 21 1 . 0100000000 CITIBANk 219,359 . 08 491 . 72 

BlIUCB14 BIIA POOL 1S0l858 0'/25/2017 1.]15 000 412.114.49 412 .1 14 . 4 9 1 . 0104800000 CtTIBANK 471,062 . 25 1.081.93 

83164CDOI BRA POOL '501911 0'/25/2017 1.315000 125.52) . 51 125 . 523 . 51 1 . 0104800000 CITlBANlC. 126.8n. 06 211 . 66 

Bl164CXl6 BRA POOL 1502113 01/25/201' 1 . 250000 101. 791 . J1 101.191 . )7 1 . 0011'00000 CITJ.BAN]I; t02.702 . 35 212 . 08 

8JlUCLH2 S8A POOL '502128 01/25/2018 1.250000 16.121 . 58 16.121 . 5' 1 . 0088900000 CITlILANIt 16,977 . 18 )S . 06 

BJl64CNJtl BRA POOL . 502194 03/25/2018 1.250000 183.110 . 05 111.110 . 05 1 . 0090700000 ClTIBANlC 184 ,170 . 16 311 . " 

13164kPAS SRA POOL . 501511 FR OS/25/2018 0.750000 2. 494 . 12 0 . 21 2. 4 94.120 . 2' 1 . 0001700000 CtTtBAHK 2. 4 9 4 ,544 . 28 1,111 . 65 

U164XN66 SIIA POOL 1S01513 FR 09/25/2018 0.750000 1.509.435 . 4 5 1,509.4)5. 4 5 1.0006600000 CITI8ANIt 1,510. 431.68 1.8U.79 

BlI64KWMl SRA POOL , 5G8752 FR 10/25/2019 1.000000 3.196.901.02 3,196,901.02 1.0052500000 CITl8ANlt 3,911.359 . 15 6,494 . 84 

81164DS81 S8A POO L . 503243 02/:15/l021 0. 815000 838.997.12 838,997 . 12 1 . 0046000 000 CITI8ANK B42.856.5 1 1. 221.54 

831640VY2 S8A POOL . 503 331 04/2 5 /2021 0.875000 256. 4 0 9 .62 256,409.62 1.0046600000 CITl8ANK 257.604.49 311. 9) 

811640VA4 S8A POOL . 503109 OS/25/2021 0.875000 24.831.76 24 ,831.76 1.0046900000 CITIBANlt 24,948.22 36 . 21 

811640~ S8A POOL ' 50))1) 06/25/202 1 0.875000 156.811.85 156,811 . 85 1 .0041200000 CIl'IBANK 1 57,S 12 . 29 228 . 11 

8l1UOXP' SRA POOL .501]86 06125/2021 0. 615000 120.207 . 4 2 120.207 . 42 1 . 0041200000 CITIBANK 120.114 . 10 175 . 30 

8)1640X7, BaA POOL '503402 01/25/202 1 0 . 815000 1.980 . 09 8,980 . 09 1 . OOUOOOOOO ClTl RANK 9,021.19 U . IO 

81 164DY60 SRA POOL .5014J3 0'/25/2021 0.815000 699.ll1 . 94 699.ll7 . 9 4 1.0048800000 CITIBANX 102,750 . 11 1,019 . 81 

11164 02:69 lllIA POOL '50)465 09/25/2021 0 . 815000 110.202 . 4 7 180,202 . 41 1 . 0049600000 ClT18ANlt UI,096 . 27 2U . 80 

8l1640ZW2 SRA POOl. '50)457 09/25/202 1 0.815000 101.212 . 19 101.212 . 19 1 . 0049600000 CITIBANIt 107,744 . 51 lSI . 35 

8Jl6402:17 $&A POOL ~5014 66 10/25/2021 0.815000 n8.n4 . 4 l 378.934 . 41 1 . 0050]00000 CITlBANll 3'0.140 . 4 5 552 . 61 

8l164D4CO $&A POOL ' 503519 11/25/2021 0.815000 432.941.81 412.941 . 88 1 . 0051100000 CITIBAm 435,154 . 21 611 . 37 

8]164 0366 5RA POOL . 501509 12/a/lo21 0.815000 450.465 . 55 450.465 . 55 1.0051900000 CITI8ANJ( 452.103 . 41 656 . 93 

81164D5T2 SIIA POOL . 501558 12/25/2021 0 . 815000 1.0lB,)5). 4 9 1.038,353 . 4 ' 1 . 0051900000 ClTIBANK 1.043.142.54 1.514 . 21 

8l1U01V, BBA POOL ' 50)512 01/25/2022 0.875000 841.041 . 12 643.041 . 82 1.0052700000 CITIBANX 841.490 . 68 1.229 . 44 

Bl1640609 BBA POOL 1501571 0 1/25/2022 0.875000 380.804 . 90 )80,804 . '0 1.0052100000 CITlBANJI: 382,111.74 555 . 34 

8l164D6:t7 SBA POOL 1S0)588 01/25/2022 0.615000 516.668 . 12 516 . 668 . 72 1 . 0052700000 CITIBANJI: 5u.nl . 56 153 . 41 

81 1 64 £BF3 6aA POOL '50)6)8 02/25/2022 0.815000 15.671 . " 85,678 . 81 1 . 0053500000 CIT1BAN1t 16.1l7 . 25 124 . 95 

8Jl64EJ1L.O SBA POOL U036U 02/25/2022 0.'75000 723.611 . 4 5 723.611 . 45 1 . 005]500000 CITIBANJ: 727.U2 . 11 1.055 . 21 

8l164EDV6 S8A POOL 1503116 OS/25/2022 0.'75000 U2.5U . 49 412 ,581.49 1 . 0055900000 CITlBANlt 485,219 . 12 701.76 

U 16402910M POOL '50)75) OS/25/2022 0.875000 112.311 . 51 182,)87 . 51 1 . 0055900000 CITllIANX U), 4 07.06 265 . 98 

831642P36 SaA POOL ' 503186 OS/25/2022 0.B75000 271.)41 . 4 6 278,341 . 46 1 . 0055900000 CITtBANK 279."9. 4 0 4 05 . 92 

811UE:N94 SRA POO l. . 504016 01/l5/l023 0 . 750000 693. 153.18 693,153 . 18 1 . 0011500000 CITIBANK 694,415.51 861 . 44 

8H64ESW8 SSA POOL ' 5041)) OS/25/202) 0.625000 Bll.) 74 . " 833,374.74 0.9983500000 CITlBANK 831,9" . 61 868.10 

IJ164ETV9 S8A POOL 1504164 06/25/:1023 0 .625000 944,684.46 9 44.684 . 4 6 0.9983100 000 ClTIBANK 943.154.07 984.05 

13 164£UNS S8A POO L . 5 04189 01/25/2023 0.625000 1,00),266.93 1, 003.266 . 513 a.9984 ]000 00 CtTlBANK 1.001 .691 . 8 0 1.045.07 

83164£VS) S8A POOL ' 504225 08/25/202 3 0.625000 1,230.755.89 1,2)0,755 . 89 a .nUloooao CITlBANJ( 1.228.8ll . 60 1,282 . 0 4 

8]164£WC7 BRA POOL ' 504 243 09/25/202) 0. 625000 1,124, 400 . 1 9 1,124.400.79 0.9984 SOOOOO CITlBANI!. 1.122.669 . 21 1. 111 . 25 

83164EWH6 SSA POOL ' 504 2 48 09/25/202] 0.62 5000 1.230,321.57 1,2)0.321.51 0 . 9984600000 CI TJ8ANK 1,228.426.81 1,211.5' 

81164BXAO $BA POOL ' 504213 10/25/2023 0 . 625000 571.U1 . 99 578.647 . 99 0 . 9984900000 CITlBANl!. 511 . 774 . 23 602 . 76 



OFFICE OF nil!: STATS TIt&A8UllU 

MAllDT VAUlATtON UPOIn' roll< 0'/30/2011 P~e. 4 

,,"", MAT\lRITY BOOk VAWl ,."" """"" FAtll VAWI 

8Jl'~EZEO SaA POOL ' 504341 12/25/202] 0.625000 492,11S . 40 492.115 . 40 0 . "15500000 CITlBANK 491,401.U 51L61 

Illfi4 E'2N'6 a.... POOL 1504111 01/25/202. 0.625000 641.409 . 62 641. 4 0' . 62 0.9915500000 ClTlBANk 640.479 . 5' 668 . 14 

811,. SZ67 BSA POOL ' 50436' 01/25/202. 0.625000 1.IU.lIO. n 1. I U , 210 . 12 0 . 9915500000 CITlBANIt 1.141.605.91 l,tll.11 

1l1UE4U 8M POOL ' 504421 0'/25/2024 0.625000 ••• • 016 . 91 .".DU . 9I 0 . "15400000 CITlBANX ''''.1" . n tlO . 91 

Ilt"PA4' S .... POOL ' 504521 10/25/2024 0.625000 456.271 . 51 456.191 . 91 0 . 9915)00000 CITlBAHX 455 .,00.79 475 . U 

811'4FXZ6 IRA POOL ' 504.12 01/25/2025 0 . 750000 2.1$0 .0)). 14 2.150.01) . 14 1 . 0025100000 CITUWoIK 2 .155.951.17 2.')1 . 52 

8l164 Pl.J12 A.\ POOL 1504141 02/25/2025 0 .•'5000 962 .10).1S 962.10) IS 1 . 0065700000 CITlBAHX 'n,129 . 47 1.404 . 0' 

811UFJ0n)5 SBA POOL 1504111 0)/25/2025 0 . 815000 ].n1.14S . '4 ),951,H5 . " 1 .0065900000 CITrBANIt ).979.101 . 0) 5. "'5 II 

Blt64 FJ«J5 BIIA POOL 151)41'1 0 4 /25/2025 0.815000 1. 0".115 . 91 1.0".115 , 91 1 . 00"100000 CITlBANK I,OU.OS4 . U 1, 515 . 41 

811U FQG2 8SA POOL 1504955 0 . /25/2025 0.875 000 1.122."2 . 12 1.]23.942 . ]2 1 . 0066100000 CITlBANk l.ll1 . 6" . 97 1.929 . 29 

8l 1fi4FQOO 8810 POOL noun OS/25/2025 0.875000 117.510 . 25 177,510 . 25 1 , 0066300000 CI TlBANX 171.681 . 14 251.17 

81 164 FT81 saA POOL ' 505075 08/25/2025 0.875 000 1.)72 . 450 .62 1 .112.450 . 62 1 .006700000 0 CITlBANX 1.180.306 . 04 1, 70' . 1~ 

Bl 164FXW9 SSA POOL _505 193 12/25/2025 0 . B75000 401.56).48 4 0 1. 561.48 ) . 0067 800000 CITIBANlt 4 0 4, 286 . 08 5 85.6 1 

81164F5Hl BOA POOL . 5053 48 02/25/2026 0. 8 7 5 000 530,]15.1] 530,135.1l 1.0066200000 CI TtBWk 5ll, '52.72 "1 . 41 

81 1640021 SRA POOL 1505.,) OS/25/2021 0.550000 421.127 . )1 421. 127 . 31 0 . 9959200000 CITlBANX 4 n. 4 0' . n )86 . 0] 

1]16' 069' IRA POOL ' 505944 OS/25/20H 0.550000 433.111 . 51 43).117 . 51 0.9959200000 CITI BANX 411,420 . 16 ]97 . 09 

8JlUOTlAO a.... POOL 1 505955 01/25/2027 0.550000 l.U4.11' . 0) 1.6",1]6. 0] o . "59100000 CITlBAHX 1,687 .207.01 1.552 . " 

81164GU)4 BRA POOL ' 506002 0'/25/2027 0.550000 a.07l.17'.'" 2.071.276 . 97 0."5,o00000 CtTtBAHX 2.069.1".0) 1.905 .0' 

811fi40V'0'l 'SA POOl. 1S0602) 0'/25/2021 0.550000 1.0'0.119 n 1.0'0.U9. 41 0 . "59000000 CITlBAHX 1.055."12 . 94 9n . 11 

1l164G1nS 8BA POOL ' 5060)] 09/25/2027 0.550000 nl.IlD . " nl.llo . 11 O. "59000000 CITIBA.," 914.'61 . 56 160 . 5' 

1l1UGXLl BRA POOL 1506011 11/25/2021 0 . 550000 1.611.6"" . 02 1 . 611.6" . 02 0 . 9951100000 CITlBANlt 1.611."1 . 11 1. 4 11 . 71 

IJl64GYW6 8'8A POOL noun 11/ 25/2027 0.550000 107,202 . " 107.202 ., 0 . 995'100000 CITlBAHX 10).177 . 21 ")9 . 9 4 

IlIUOU6 SaA POOL ' SOUU 11/25/2021 0 . 550000 1.714,104 . 10 1,7".104.10 0 . 9951100000 CtTtBANX 1.711. 450 . 11 I.U6 . 07 

811UOZS4 8810 POOL ' $06151 11/25/2027 0.55 0000 !U7,504 . 70 5)1.504 . 10 0 . 9951100000 CITlBANX 535 . 290 . 11 4tl . 11 

8116' 0)£0 BRA POOL .50619' 12/25/2027 0.550000 1,615.143 .22 1.615.141 . 22 0 . 9951100000 CITtBAHK 1,601."'.11 1. 410 . 55 

11164Q4W9 BaA POOL 15062]7 01/25/202' 0.550000 1.715.090 . 17 1,715.090 . 17 0 . 9951700000 CITlBANJt 1.127.924 . 25 1,590 . 50 

1l1UG6Yl BaA POOL 1506117 02/25/2021 0 . 550000 ".'14 . '0 U.914 . IO 0 . 99'5"00000 CtTlBAHlt )'.749 . 55 If .'' 
81164HBLJ BRA POOL .50614) 02/25/2021 0.550000 2.163.551 . 25 2.16).551 . 25 0 . 9951600000 ClTlBAKX 2.154.594 . 15 1.9U . U 

81164HBTS BaA POOL . 506)55 OS/25/2021 0.550000 1 .761.79' . 01 1, 761 , 79' . 0) 0 . "51400000 CITlBANIt 1 . 75' . ' 69.95 1.614 . 91 

alt' ''He'S SSA POOL ' 5061') 06/25/2021 0 . 550000 1.605."' . 14 1,60S...6 . ) 4 0.9951400000 CITtBANK 1,599.205.15 1,412 . 06 

81164KEH6 BBA POOL ' 506441 01/25/2021 0 . 550000 111.17' . 19 111."1 . 19 0."51]00000 CtT tBANX 115 . 4 51 . 47 750 . " 

1l164HF(:9 SBA POOL 150646) 01/25/202' 0. 550000 1.Of4,nO. I ) 1,094 .,,0 , n 0 . 995'100000 CtTJDANX 1.0'0.42 4 . 02 1. 001.'" 

11164KPPl SaA POOL , 506'" 01/25/2021 0. 550000 606,41' . 56 &06. 41 ' .56 0 . 9951]00000 CITlBANX 60).910 . 71 555.90 

11l64HGN4 SIIA POOL 1506505 0,n5/2018 0.55 0000 9U.0 45.61 942.045 . 67 0.99'51200000 CITIBANK ue.l07 . 92 161 .54 

8U6"'ilGTl IilSA POOL 15065 10 10/25/2028 0. 5 50 000 204 , U ].9) 204 . 44 l-U 0,995810000 0 CtTIBANK ~03,587 . 11 18 1 .4\ 

8J1 6.HJY7 SHA POOL . S0657 P 11 / 25/2028 0. 550000 1 ,62 ' .115 , 32 1.6 2& ,875 . 32 0 . 9958 1 00000 CITIBANK 1.618,067 . 09 1 . 419, 41 

B]1 6~HL57 BDA POOL . 506648 12/25/2028 0.5 50 000 890.200. 4) 890.200 . 4 J 0 . 519'51 000000 CI T IOANlC 886,461.59 116 . 02 

1l164HH P2 laA POOL ' 50"" 12/25/2021 0.550000 1.101.102. 44 ].10J.I02. " 0."51000000 CITISANK 1.UO.OU. 41 2.1 44 ,51 

1116411089 BSA POOL 1506150 02/25/202' 0.550000 4 ,111.521 . 10 4 .11),521 . 10 0 . "579C10000 CITlBAHX ".096,210 . 15 1. "0 .1] 

1116. KRP7 8RA POOL '5067'4 02/25/202' 0.550000 .,'1.151.45 111.751. 4 5 0 . '95'9000ClO CtTtBAHK 761.502 . ]' 707 . 44 
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B3164HU57 SSA POOL 1506904 02/25/2029 0.550000 l.U8,677 . 01 1,138,677.01 1).995791)0000 CITIBANK 1,133 , ISJ . 18 1 , 043.79 

B3164HT26 SBA POOL #506869 04/25/2029 0.550000 1,7$9,964 .4 2 1,759,964.42 1) . 9957800000 CI TIBANK 1,752, 517 . ]7 1,613 . 30 

8)164HW48 SSA POOL _506967 08/25/2029 0.550000 3,)23,657.38 3,]2],657.38 0 . 9957600000 CITlBANK 3,309,565.07 3,1)46.69 

8)lUHWH9 SSA POOL 1506948 09/25/2029 0 . 550000 4 ,624.815.18 4.624.815.18 0 . 9957500000 CtTtSANK 4.605.159 . 72 4,239.41 

811UKY18 SSA POOL 1507030 09/25/2029 0.550000 9.948.412.53 9,948,412.5) 0 . 9957500000 CITIBANK 9,906. Ill. 78 9.119 . 38 

81164K3K4 SSA POOL '50710~ 10/25/2029 0 . 550000 8,986.713.2) 8.986,713.23 0 . 9957400000 CITIBANX 8,948.429 . 83 8.237.82 

81164HYTI SSA POOL 1507022 10/25/2029 0 . 550000 6,018,122.04 6,018,122.04 0 . 99574001)00 CITlBANX 5,992,484.84 5,516.61 

8)164H4CI SSA POOL _507119 01/25/2030 1).550001) 10,704,938.21 11),704,938.21 0.9957301)01)0 CITlllANK 10,659,228.12 9,812.86 

B ] 164H5~5 SSA POOL #50' 149 0 1/25/2030 0.550000 7,909. 188. 14 7,91)9, 188.14 0.9957]001)1)0 ClTlBANK 7,B7 5 ,415.91 7,250.09 

831UH5X4 SSA POOL 1 507162 02/25/2030 0.550000 4,265,229.61 4,265,2a.68 0.9957201)000 CITIBANK 4 ,246,974.50 3,909 . 79 

13164~AOI SBA POOL 1507207 01/25/2030 0.551)01)1) 4,973,416.20 4,973,416.20 0 . 9957201)01)0 CITIBANK 4 ,952,129.98 4,558.96 

BJ164~AlJ9 SSA POOL 1507215 03/25/2030 0.550000 6,H5,550.99 6,H5,550.99 0.9957200001) CtTIBANX 6.417,964 . 0] 5,908 . 42 

I11UJA89 SSA PIXIL 1507~31 OS/25/20)0 1).550000 3,977,209.79 ],977,209.79 0 . 9957100000 CITISANK 3.960,147.56 3,645.78 

8l1UJB47 SSA POOL 15072$9 OS/25/2030 1).550000 8.451.71)0.45 8,451,700 45 0 . 9957100000 CITISANK 8,415,442.66 7,747.19 

BJIUJCQ7 SSA PIXIL 150'279 OS/2s/201tl 0.5S0000 5,094,711.46 5,094,711 4 6 0.9957100000 CITIBANK 5.072.855 . 15 4 .670.15 

BJlS4JC61 SBA POOL 1507293 06/25/2030 0.5S1)1)1)0 4.474.820.05 4,474,821).05 0.9957001)000 CITIBANK 4 ,455,578.)2 4,101.92 

B3164JEE2 SSA PIXIL 1507))) 06/25/2(1)0 0.550000 7,718,259 . H 7,718,259.44 0.9957000000 CITISANK 7 . 685.070.92 7.075.07 

8)164JESl SSA POOL ~507145 07/25/2030 0.550000 6,)96,855.48 6,)96,855.48 0 . 99571)00000 CITIBANK 6 , 369,349.00 5,86].78 

83164JGNO SSA POOL 1507405 08/2S/2010 0 . 550000 5,927,827.14 5,927,827.14 0.9956900001) CITIBANK 5,91)2,278 . 21 5,4H . 84 

83164JG67 SSA POOL '5074~1 09/25/20)0 0.550000 ).785,634.04 3,785,634 .04 0 . 9956900000 CITIBANK 3.769,317.96 3,470.16 

811S4Jl182 SSA POOL 1507455 09/25/2030 0 . 550000 5, OlD, 789.82 5,0)0,789.82 0 . 995691)0000 CITIBANK 5,009,107 . 12 4 ,611.56 

81164JKL9 SSA POOL 1 507499 10/25/20)0 0.550000 4,821,055.59 4. 821. 05S 59 0.9956800000 CITIBANK 4,800,228 . 63 4,419.10 

Bl164JMWl SSA POOL _50757) 01/25/2031 0.550000 6,957,429.01 6,957,429.01 1).995671)0000 CITI BANK 6,927,30] . 34 6,377.64 

83164JNE2 SSA PIXIL .507589 01 /25/203 1 0.550000 7.519.40925 7,519.4092S 0.9956700000 ClTtBANK 7 , 486 . 850.21 6,8 92.19 

83164~KU9 SSA PIXIL .507507 02/25/2031 0.550000 6,889,713 .8 9 6,889,713. 8 9 0.9956600000 CITlBANK 6,859,812.53 6,315.57 

81164JPF7 SSA POOL 1507622 02/25/2031 1).575000 4.845.971.33 4,845,971.33 0 . 996591)0000 CITIBANK 4.829,446.57 4,644.06 

8l164JPWO SSA POOL 1507637 03/25/2031 0.S75000 7,741,871 1)7 7,741,871.07 0 . 996591)0000 CITlBANK 7,715,471.29 7.419.29 

8J164JOS8 SSA PIXIL .507665 03/25/2031 0.575000 7,6ll.165.55 7.6)),165.S5 0.9965900000 CITJBANK 7.607.1l6.46 7,315.12 

83164JML7 SSA PIXIL .507563 0 4 /25/2031 0.550000 9,589,178.91 9,589,178.91 0 . 9956500000 CITlBANK 9,547,465.98 8,790.08 

83164JOVI SSA POOL 1507668 04/25/2031 0.S75000 5,618,969 . 23 5,618,969 . 23 1) . 996581)0000 CITlQANlt 5,599,752.36 5 , )84. 85 

831UJRW8 SBA POOL 1 507701 OS/25/2031 0.575000 ],865,191.33 ), a65, 791.33 1).996581)0000 CITlBANK 3,852,570.]2 3 , 704 .72 

11l64JSCI SBA POOL .507715 OS/25/2031 0.575000 2,869,919.78 2,869,97 9 .78 0.9965800000 CITI BANK 2,860,164.45 2,750.41) 

81U4JSZO SSA PIXIL 1507736 06/25/2031 0.575000 ].810 . 79 1 .89 3.810.79 1 . 89 0.9965800000 CITlBANK 3.797.758.98 3.652.01 

83164JTZ9 SSA POOL 1507768 07/25/2031 1).575001) ],182,II)B.12 3,182,11)8.12 0 . 996571)0000 CITlBANK 3,171.19).49 3,049.52 

83164JWB8 SSA POOL 1507842 09/25/2031 0.57501)0 ],740,387.81 ),740.187.81 0 . 996561)0000 CITIBANK ),727,520.88 ),584.54 

81164 JWU6 SHA POOL .507859 09/25/20)1 0.575000 10,775.799.27 11) , 775.799 . 27 0.9965600000 CITIBANK 10,738.730 . 52 10,326 . 81 

83164JX87 SSA POOL 1507874 10/25/2011 0.575000 i,5a),811.20 4,521,811.20 0.9965600000 CITlBANK 4,508.249.29 4.))5.12 

83164J2A) SSA POOL 1507969 01/25/2032 0.575000 17,268, 455.65 11,268, 4 55.65 0 . 9965500000 CITlBANK 17,208,879.48 16, 5 48.94 

83164JZ25 SBA PIXIL 1507961 01/25/2032 0.575000 7,905,68 4 .28 7,905,684.28 0.9965500000 CI TlBANK 7,8 7 8 . 409.67 1,576.28 

81164J1YO SSA POOL 1508015 02/25/2032 0.575000 7,193.736.40 7,193,736. 4 0 0.9965500000 CITIBANK 7,168,918.01 6,894 .00 
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-------- _....... _.. _.. _.----- -- -_ ....... -- -- - - ... _... --_._--- --_ .......... _.... - ------ ------- _.._---_._---_ .. _._--_._ .... _. 
B1l64J5Jl SeA POOL. 1508049 Ot/25/20n 0.575 000 ),6'11.253 . 66 3,690,253 . 66 0 . 9965400000 CITIBANK 3,677,485 . 38 3.536 . 49 

Bl16tJ5L.6 SeA POOL. . 508051 0 4 /25/:l03:l 0.515 000 6,'26.069 . 116 6,':l6,069 _06 0 . 9965400000 CI TIBANK 6,902,104 . 86 6,631 . 48 

8l164J105 SeA POOL. 1508095 05/:l5nO)2 0.575 000 ',605,116 . 31 ~,605,186 . 11 0 . 99654 00000 CITIBANK ~,512,550 . )6 ',205 . 55 

81164~9 SSA POOL. '5081 10 07/25/20)2 0, 5 75000 4,461,168 . :l1 4,467,76I . U 0 . 9965300000 CITIBANX 4 , 4 52,265 . 05 4 ,281.61 

8JI64KBJI SSA POOL. 1508141 01/25/20n 0 . 575000 4,611,432.60 4,617,4]2 . 60 O. 9~65301l000 CITlBANlt 4 ,601.410 . 11 4 ,U5 . 04 

8)164~2 SSA POOL t508:l:l1 0'/25/20n 0.575000 a , IU,049 . 41 8 ,84:l,On . U 0 . 99652000011 CITlllAHlt 8,ln,:l79 . 01 1,41) . 6) 

8)16tK£R0 SeA POOL 1 508244 11/25/2032 0.600000 6,589,210 . 28 6,589,:l10 . 21 0 . 9'74800000 CITlBAHK 6,572,605 . 47 6,519 . 21 

81164KFN8 SeA POOL nOU1) U/l5/20)2 0 . 600000 4 ,111,610 . 7 4 4 ,111,610 . 14 0 . 9974100000 CtTIBANK 4 ,101.201 . )6 4 ,111.61 

83164KGH~ SSA POOL .508104 0l/25/2OJ3 0.600000 5,'04 .107 . 88 5.'04 ,101 . 88 0 . 9914100000 CITIBANX 5,1".170 . 49 5, '04 . 11 

8316tlOl89 SSA POOL nOU55 03/25/20)3 0.600000 7.016.31l . 11 1,016,)81 . 11 0.9914100000 CITIBANK 6,~",6)I . 68 7,016 . )1 

8l164KJ114 5SA POOL nOll" 0 4 /25/2011 0.625000 ',718 .6~0.41 9,118,690.47 O.99BtlOOOOO CITIBANK ~,70),U2 . 1l 10.121 . 64 

BlU4KNMI 581. POOL '5084~6 FR 07/25/20)) 0.625000 U,~99,041 . U 13,999,041.61 0.~~84100000 CITlBANK 1),''',06).11 14,582 . 34 

Bl16tKFV9 sal. POOL . 508536 FR 09/25/20)) 0.615000 12,249,560.43 U,249, 560. n 1 .000)100000 CI TIBANK 1 2.25 4,0~2 .77 )),180 . 76 

81164KS18 SSA POOL . 50B638 FR 01/25/2014 1 . 375000 l1,U8,18 5.2~ 11.4)8.885.29 1 . 0228800000 CI TtBANK 11.700,606.99 26,214 .11 

Bl164KUQ6 SSA POOL 1 5086 8) FR 06/25/2014 1 . 250000 8,"0,410 . 19 8,"0,410 . 79 1 . 02042 00000 CITlBANX '.153.586 . 58 18,688 . 16 

BJl64KVX6 SSA POOL. 1508718 08/25/2034 1.000000 U,014,"4 . 37 12.014."4 . 31 1 . 0111800000 CITlBANK 12,157,712 . 27 2O,O:l4 . '6 

Bll64KWN9 SSA POOL 150175) Fa 11/25/2014 0 . 8750011 10,2 75,554 . 46 10,275,554 . 4 6 1 . 001l000000 CITlBANlt 10 , 360,841 . 56 14,985 . 18 

83164XX81 SSA POOL 1 501101 Fa 02/25/2035 11.85110110 13,519,080 . 11 ll,5U.OIO . 1l 1.0011400000 CITIBANK 1l,618,nO . 16 19,152 . 0) 

81164KZF3 SBA POOL ' 50114:l PR 02/25/2OJ5 0 , 750000 12.995.264 . 06 12,995 , 264 . 06 1 . 00))600000 CITIBANK ll,0l8,nl . 15 16,:l44 . 01 

8 )164K601 SBA POOL '501'7' Fa 01l25nOJ6 0.525 000 2) , 882 , 188 . 55 :l),8U,188 . 55 0 _" 442110000 CITIBANX 21,149,5U . 5' 20,1" . 44 

83164LAG6 SSA POOL 150'007 Fa OJ/25/2036 0.52 5 000 14 , 487 ,36' . 51 14.487,36' . 58 0 . 9944100000 CITl BANX 14,411',315 . 11 12,676 . 4 5 

BlI64LC£' SBA POOL '50'06' Fa OS/25/2036 0.52 5 000 15,,)1,321 . 00 15,938,]21 . 00 1 . 0000000000 CITlilAN1C 15,nl,l:l8 . 011 13,94 6 . 0 4 

060 - S8A POOL 5 44,813, '55 . 38 5 44 ,873,882.15 5811,202 . ]4 

Book Value : 5 44 ,813,882 _15 

." 5,)4 5 , '8 

Book • AlP , 544,179,228.83 
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FAIR VoUUE ACCR11&D tNTPRICE VAL ACCRUE~ SOURCEMAT\1JUTY PAR VA1AT£ 900K VAWicum SECURITY NNU .. .... _.. - -- ------- _. .... . ............. -.. ............ ... ---_.. _- -- -- _..... . ..•.. .•- --_.. .. •. ....... -_.... ... _-- .. 

- .. -._.... -._.......... . ...... . 


04/04 /2012 1 . 000000 125.000,000 . 00 125,1l5 . Ul . 55 1 . 0052800000 0_0024 1661 CITlBAHX 125,660.000.00 ]02.08) . 75 
ll198AH54 fNKA DItS 

--_.... .... . ... . ...... ..... . -_ .. 

125.660.000 . 00 ]02,081 . 1S 

012 • fNKA on U5.000.000 . 00 125.725.'11 . 55 

Book Value , 125,725.'11 .55 

0 . 00"" Book • UP , 125.125,9)1 . 55 

http:02.08).75
http:125,660.000.00
http:125,1l5.Ul.55
http:125.000,000.00
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11/21/2011 
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02/21/2012 

AAn 
..--_ .... 
0. 260000 

0. 250000 

1 . 180000 

0.300000 

0.320000 

0.120000 

PAR VALUE 

400,000,000 . 00 

100,000.000 . 00 

100,000.000.00 

200.000,000 , 00 

100,000.000 , 00 

200,000,000 . 00 

800K VAWI! 

400,000,000 , 00 

100,000,000 , 00 

100,000,000 , 00 

200,000,000 . 00 

",'61,641 , " 

U',,1l.7Il , " 

,.,~ 

........ -.--
1 , 0005100000 

1 , 0004 900000 

1 , 004 2600000 

1 . 0009100000 

1 . 0002000000 

1 . 0002000000 

V~ ACOUm """'" -_........- ........ 
0 .00175500 CITIBAHK 

0.00041750 CITlBAHX 

0.00124556 CtTI8AHX 

0.00129167 C1TI8o\NX 

0.00n4 667 CITlaAHI( 

0.00ll1556 CITIBAHX 

..A tit VAUJI: 
..... ... ••.. __ .. 

400,204,000 , 00 

100.0U ,OOO.00 

100,42',000 . 00 

200 , ta2,OOO , OO 

100,020,000 . 00 

200,OtO,OOO . 00 

702 , 000.00 

41.750.00 

124.556.00 

258,114 . 00 

11 4 .667 , 00 

2U,I12.00 

6 1,100 ,000,000,00 1,0,9,'SO,42S , 4' 1.100,'21,000 , 00 I,SO',419.00 

BOo); 

AlP 

Book 

V,llue, 

• AlP , 

I,O",950,42S . 41 

7,111 , 12 

1,0",n7,!5l6 . '0 
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_._ .... _............. _.. _. __ .._........_._-- ---_. --- - ---_ ..... _. _.. -- -_.. -_... ... .. .. ... _.._-_. __ .. --_ . -.............. 

3 128X9D80 FHLHC 0&8 04/25/2012 1 .125000 100.000.000 . 00 100 . 1)6 . 931 . 80 1 . 0066500000 0.00206250 CITlBAHJ( 100.665.000 . 00 206.250.00 

001 • PHUoIC DEB 100.000.000.00 100.736. U7 . 80 100.665.000 . 00 206.250 . 00 

Bool< value , 100.736.931 . '0 

m 0 . 00 

Bool< • AlP , 100.736. U1 . '0 

http:100.000.000.00
http:206.250.00


OFFICE OF nm STAn ~ 

Page' 11KUXBT VAUJATJON UsutT rca . 0'/)0/2011 

PAlll VAWa~CE VAL ACOlUED um~IP Ilamln ~ MAnnun ,.. ,.... ""'" ,.... """''' ............ _. .._---.--- . .. ......
.......... •• • ... . .. ............ ..... '" . 

1.125000 50,000,000 . 00 U "n,057 " 1 . 00)6100000 0.00159175 CITIIlANK 50.11).500 . 00 " ,687.50

)1))103£7 FPCB DEI 11/10/2011 ..... -_........ .•.... ..... . -.......... 

50,1'),500 . 00 ",681.50. ,..,. ... 50.000,000 . 00 . ','92,051 . 51'" • '"n,057 . 5) 

0 . 00 

U " n . 057 . !5J 
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page. 12MARKET VAWATION REPORT FOR, 06/30/20l1 

PAR VALUE BOOK VALUE PRICE COUPON INDEX SPREAD tNT DATE SOURCE FAIR VALUE ACCRUED INT
CUSIP SECURITY NAME MATURITY 

--------- ------ ----- ---- - ... --- -- ------ -_ .. _.._-- ----- -- -- ----
04/24/2012 300,000.000.00 300 , 000,000.00 1.0018400000 0.49875 3MO LIBOR +22.5 04 /26/2011 CITtBANK 300,552,000.00 214,312.5045905UGDO IBRD DEB FR 

019 - WORLD BANK 300,000,000_00 300,000 . 000.00 300,552,000.00 274,312.50 

Book Value , 300.000.000.00 

m 0 . 00 

Book ~ AlP: 300,000,000 00 

http:300.000.000.00
http:274,312.50
http:300,552,000.00
http:214,312.50
http:300,552,000.00
http:000,000.00
http:300,000.000.00


OFFICE OF THE STATII TQ:ASIJRD 

KARKET VALUATION REPORT ~, 0")0/2011 hgel 1) 

COSIP S&CUIlITY NAKI 

----_ ...  .__ .. _--_ ..... 
3111U!lW2 FHL8 ON 

11)184~A' FHL8 ON 

MATURlTY 

--_ .......... __ ._ .
01/0812011 

07/12/2011 

---- --- 
0.000000 

0.000000 

PAll VAW!l 

-- --- .._----
100. 000.000 . 00 

200 ,000,000 . 00 

BOOK VAtoUI 

211.692.01) . 14 

1",121.055 . 56 

nICE 

1 . 0000000000 

0.""'00000 

SOURCE 

CITtBAHX 

CITIBANI 

rAlII. V.u.u. 

JOO,OOo,ooO . OO 
1"."'.000 . 00 

OJ1 • FHL8 ON , 500,000, ODD . 00 .'7 ,120 .1)1 . '0 ."."1,000. 00 

Book V..lue . 497.120.1)1 . '0 

." 0 . 00 

BOok • AlP , .97 ,l2o,n8 . '0 
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CUSIP 8ECUltlTT NAMI 
.++ •• _ ••• ...................•. 
lUl'lI6MCl5 FHU4C ON 

11ll96MM2 FIILMC ON 

11ll96t<M1 '""'" ON 

11l)96XPl '""'" ... 

KA'NItITT 

. ......... 
OP/28/~Oll 

10/03/2011 

10/27/2011 

0'/01/2012 

AAT< 

.- ... ---
0.000000 

0.00 0000 

0.000000 

0.000000 

P.... VALUII 

900.000.000 . 00 

400.000,000 , 00 

250,000,000 , 00 

500.000,000.00 

198,051,416 , '2 

n9,lISl,888 . 88 

24 9, 411 ,611 , 10 

. ".022 . 222 . 20 

0.9999300000 

0 . 9999000000 

0 . 9998700000 

0.998 1400000 

CITlSANK 

CITlBANK 
CITlBANK 

CITlBANIt 

'AlII V-'l..UI: 

199.9]7,000 , 00 

n9 .960.000.00 

249,9",500 .00 

" 9.070,000 . 00 

041 PHlMC ON • 2,050.000,000 . 00 2.0n."I,UI . IO 2.041,934 .500 . 00 

Book V..l ... . 

AlP 

2,on . "I.ln. IO 

0 . 00 

BOoIt • AI' , 2.045.''' , UI 10 
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ruSIP 

--- -- -_ .. 
3l35BBHTS 

113SBBXPS 

SECURITY N~' 

--- --- ----- ---------- --

'""",~ 

ON 
ON 

MATIJRITY 

- ------ -
07/0S/2011 

06/01/2012 

U~ 

-------

0 .000000 

o. 000000 

PAR VALUE 

300,000.000 . 00 

600, 000. 000.00 

BOOK VALUE 

298,753,999.98 

598,826,666.64 

PRICE 

1. 0000000000 

0.9981400000 

SOURCE 

CITlBANK 

CITIBANK 

FAIR VALUE 

300,000,000.00 

598,884,000.00 

, 900,000,000 .00 B97.S80 ,666 .62 898,884 , 000.00 

Book Va.lue: 897,580.666.62 

m 0.00 

Book + AlP: B9' , 580 , 666.62 



OFFICE OF no: STATE 'TIUASUKD 

,..,.,w.JU[ET VALtl.\TtON IUIPCWtT POll . 0&/]0/2011 " 
CUSIP 

--------
8ECUR I TY NAM8 

---------- - ------ --
MA'ruRtTY 

---------
AATE 

---- - --
PAIl VAlAIK 

------- -
•a,,, ..,... _____ 0---.--0 __ - ..'C£ 

-_._--- ------
VAl. ACCRUED 

------ ---- 
.au,,,,, 
........ FAt. VA.LU1I 

---------------
ACCRUED IHT 

-----------_.
3620B6FD7 ""'" roo, 105 4164 01/15/2012 15.000000 3.000,000 . 00 101 . 71 1 . 0241300000 15.0000' CtTt 1lAJl1t 121.22 10.11 

362091YD6 ""'" roo, 1059201 12/15/2012 12.000000 5.002.739 .00 4.509 . 02 1 . 007] 400000 12.0000\ CITI8.IJoIK 4 .542 . 12 45.09 

3620112OC6 ""'" roo, 105115115 02/15/2011 11.500000 100,000 . 00 10 . 12 1 . 0"1511700000 11.5000' CITI8A.NJ( 12 . 41 0 . 29 

362095U74 ..... roo, I OU706 02/U/2013 11 .500000 1,001.441 . 00 5,114 . 11 1 . 0072900000 11 . 500ot CITI8AN1t 5.\71.54 49.20 

l62092UU ....... >QQ' 1 060005 0)/15/2013 11 . 500000 100,000 . 00 140.5) 1 . 02UIOOOOO 11 . 5000t CITIIIAJllt 141 . 53 1.35 

]52096MOO ONHA. >QQ' 1 0U&n 0)11.5/2013 11 . 500000 995,001 . 00 5.112 . 14 1 . 0071900000 11 .5000' CITI8AN1t 5.)&1.14 51.01 

36209lTn QNKA >QQ' 10&5)71 04 / 15/201.) 11 .500000 1.000,000 . 00 1,57) . " 1 . 0072900000 11 . 5000' CITIMHX l.nS. 42 15 . 08 

3620112A75 GNMA roo, 1 05"10 05/ 15/2013 11.500000 2.000.000 . 00 90& 0& 1 . 0194600000 11 . 5000' CITIBAJO( 917 12 1 . 68 

lUI01GRI GN-IA >QQ' 1 0"501 05/15/2011 11_500000 1.000.000 . 00 ])1.0' 1 . 012.1700000 11.50001 CITIINfIit 1)5 . 11 1 _17 

lU09SK80 QNMA >QQ' 1061)21 0&/15/201) 11 . 500000 1.000.000 . 00 1.441 . 11 1 . 007]]00000 11 . 5000' CITIBAHIt 1.nl.lI ]) . 04 

161106888 GNMA roo, 10711U 07/15/20ll 11.500000 1.00&.5" . 00 9.910 . 41 1 . 0071aDOOOO 11.5000' CITIIIAJllt 10,054 . 09 95 . 65 

lU14AHH9 Qtn1A >QQ' U00232 07/15/20ll 11.500000 2.000.000 . 00 2.714 . 16 1 . 007)300000 11.5000\ CITIIlAHIt 2.7l4 . 76 26.02 

lU092501 OHHA roo, IOS9916 O./unOl] 11.500000 1.000.000 . 00 )00 . 45 1 . 0074300000 11 .5000\ CITIBAHK )02 . 68 2.88 

3621026lA """ roo, 1069275 11/15/2011 12.500000 1.260.000 . 00 2.991." 1 . 1216600000 12 .5000' CITI 8AHJ( ).)55 . 66 ll.16 

36214EKCe OHKA >QQ' UOll91 11/l5/2011 12.500000 2.000 .000.00 1.)11 . 04 1.1216600000 12 .50001 CITtu.mt I,SS& III 14.46 

16214F41t!i aNMA roo, 1105]26 11/15/201) 12.500000 2.020,000 . 00 1.5114 . 22 1 . 0145)00000 12.5000' CIT1BAHK 1,617 . 31 16.61 

36214nu 0NM0\ """- 11052110 n/15/201l 12 . 500000 2 . 000 . 000 . 00 4.)40 .&& 1 . 0240200000 12 . 5000' ~TI8A.NJ( 4 , 444 . 92 45 _22 

3U142L13 OHKA >QQ' U211l10 09/15/2014 12 . 500000 1.)50. 000 . 00 SO) . 57 1 . 0107'00000 12 . 5000 ' CITllIAJIK 501 . " 5_ 25 

...  aHMA POOL " 
---------------

27.1)7.75' .00 
----- ----- ----

d.017 . n 
-----------

47 , 0)5 II 

----_._---.. 
45' . 2' 

Book value ,... 46.017 .95 

0 . 00 

Book o AlP , 46.017.95 
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p..g .... 17MARJ[E'T VALUATION UJIQItT 1'01; , oe/)0/201l 

MAnnon ,= ..,.. PM V,\WI _ VAWE ~ ..,. ..,eo "AUI: VAt.UIlSIlCtoaITT MAMI"'... ...._......- ....... --- -----.. -...-.. """"'" 

01/:n12011 0)/24 /2011 0.)0000 400,000,000 .00 400 ,000,000.00 0.1200 I.OOOln'l"2 1OI''''1Ct. 400,051,"' . 11 lla,OOO.oo

06052WCMJ IOPA .. 

0./0212011 06/24 /2011 O. uooo lSD,OOD,OOO IS0,OOO,OOO.00 0.1600 0.,.tt1))U5 IOPA/Nt. In,"',Ooo.O) 1 .7n . ,",
060521fE1:0 1101'1. BIt " ---_ ... _--_ .. --, 550.000,000 . 00 550.000. 000 . 00'" . -~ ""'" 550,000,000 . 00 

UP , " 
Book • All' , 550. 000. 000 . 00 

http:IS0,OOO,OOO.00
http:lla,OOO.oo
http:400,051,"'.11
http:400,000,000.00
http:400,000,000.00
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ruSI P SI1:CUll:ITY NAHIi: KA'NRITY ISSum PAR VALUIC 800K VA.LU£ INDEX RATE PRJ CI 80011C1 FAIR VALUE ACOiUED INT 
_.. _..... . 
90527MMXl UNI0H8~K CD 07/27/2011 01/11/2011 0 . 42000 )00,000,000 . 00 )00,000,000.00 0.1200 1 . 0002164952 &OFA/"'1. )00,064.948 .56 528,500.00 

90527 1'1002 UNIONBAHK CD 07/29/2011 04/29/2011 0 . 21000 225,000,000.00 225,000,000.00 0.1200 1.0000155100 8OI'A/HI. 225,019,2)9.75 90,562.50 

,002 • CD DOMESTIC 525.000,000 . 00 525,000,000.00 525.0U.llI . 1l 6 19.0152.50 

Book Vdue: 525,000,000 . 00 .,. 0 . 00 

Book • AlP , 5:15.000,000 . 00 

http:19.0152.50
http:525,000,000.00
http:90,562.50
http:225,019,2)9.75
http:225,000,000.00
http:225,000,000.00
http:528,500.00
http:00,000,000.00
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CUSIP SECURITY NAME Mo\'nJRITY ISSUED RATE PAR VALU8 BOOK VALUE lHDEX RATE PRICE SOUlICE FAIR YALUE AC'OUJED un 

01i31i6UW38 MONTREAL YCD 07/0 1/20ll OS/24 /2011 0.12000 100,000,000.00 100,000,000 . 00 0.1600 1 . 0000000000 BOFA/ML 100.000,000 . 00 12 ,666 . 67 

06417D2P9 SCOTIA YCO 07/01/2011 OS/23/2011 0.13000 200.000,000 .00 200.000,000.00 0.1600 1.0000000000 BOFA/ML 200,000,000 .00 28,166 .67 

06518DRH4 TOKYO-MIT YCD 01/01 /2011 05/19/20 11 0.20000 100,000,000.00 100,000,000.00 0.1600 1 . 0000000000 BOFA/ML 100,000,000.00 23,888.89 

1i5602QBB2 NOR1NCHUK YCD 01/01/2011 05/05 /2011 0.28000 200,000,000.00 200, 000,000.00 0.1600 1 . 0000000000 BOFA/ ML 200.000.000 . 00 88.666 . 67 

14917JMA7 RABOBANK YO:> 07/01/2011 05/05/2011 0 . 16000 200,000,000 . 00 200,000.000 . 00 0.1600 1 . 0000000000 BOFA/ ML 200.000.000 . 00 50.6610 . 67 

830S1ALZ2 SE BANKEN YCO 07/01/2011 05/05/2011 0 . 22000 200.000,000 . 00 199.998.417 . 24 0.1600 1 . 0000000000 BOFA/ML 200,000,000.00 69 ,1066 . 67 

83051ANCl SE: IIANKEN YCO 07/01/2011 OS/24/2 011 0.12000 100,000,000 . 00 100.000.000.00 0.1600 1 . 0000000000 BOFA/ML 100,000,000 . 00 12.666.67 

06518DUX5 TOKYO-MIT YCD 1l7/06/2011 06/28/2011 0. 11 000 155,000,000.00 155,000,000.00 0.1600 0.99999305 55 BOFA/ML 154,998,92) . 60 1.420.83 

63306VX10 NB CANADA 07/08/2011 06/02/ 2 011 0.14000 200,000,000.00 200,000,000.00 0.1600 0.9999961077 BOFA/ML 199,999.221.54 22.555.56 

86562G6Z1 SUMITOMO YCD 07/11/2011 05/06/2011 0.25000 200,000,000.00 199.998.167 . 52 0.1600 1.0000249816 BOFA/ML 200 . 004,996.32 77,711.18 

53944AT62 LLOYOS YCD 07/13/2011 04/13/2011 0.25000 400, 000,000.00 400,036,627 . 0 4 0 . 1600 1.0000299691 BOFA/ML 400,011,n1 . 6 4 219,444 .44 

OS512NDY9 BNP YCD 07/15/2011 06/14/2011 0 . 13000 100.000.000 . 00 100.000,000 . 00 0.1600 0 . 9999883302 BOFA/1oIL 99.998,833 . 02 6.138.89 

06J66UJIO HOtn'REAL YCD 07/15/2011 06/10/2011 0.12500 100,000.000 . 00 100.000.000.00 0.1600 0 . 999981il852 BOFA/HL 99,998 ,1il8 . 52 7,291.61 

01i5J8DVE6 TOKYO-MIT YCO 07/15/2011 06/30/2011 0 . 12000 IS0,000,000 . 00 150,000,000.00 0. 1600 0.9999844452 BOFA/KL 149 ,997,666 . 78 500 . 00 

83051AK03 SE HANKEN YCD 07/15/2011 0 4/15/2011 0 . 28S00 200.000,000.00 200,000.000 . 00 0.1600 1.0000485702 BOFA/KL 200.009,714.04 121,916.67 

06366U4C9 MONTREAL YCO 07/18/2011 06/14/2011 0 . 13500 200,000.000.00 200 . 000,000 . 00 0.1600 0.9999881905 BOFA/ML 199.997,638.10 12,750.00 

06538DUD9 TOKYO · MI T YCD 07/18/2011 06/ 17/2 0 n 0 . 17000 100.000.000.00 100 . 000.000.00 0.1600 1 . 000004 7 169 BOFA/ML 100,000,471 .69 6 . 61 1.11 

05512NDNI BNP YCD 07/27/2011 OS/24/2011 0 . 17000 10Il,OOO,000.00 100,000, 000.00 0.1600 1 . 0000012007 BOFA/ML 100,000.720 . 07 11.944 . 44 

0/i140MB93 BAAQAYS YCD 01/27/2011 05/06/2011 0 . 20000 200,000,000.00 200,000,000 . 00 0.1600 1 . 0000288496 BOFA/ML 200.005,769 . 92 62,222 . n 

06740MYT4 8AR~YS YCO 07/27/2011 0 4 /14/20 11 0.23000 100,000,000.00 100,000,000 . 00 0.1600 1 . 0000504921 BOFA/ML 100.005,049 . 21 49 ,831.]3 

11606X3E6 Clee YCD 01/27/2011 OS/24 /2011 0 . 14000 100,000.000 . 00 100, DOD, 000 . 00 0.1600 0.99998554 01 IIOFA/ML 99 .998.554 . 01 14.177.78 

13606XY77 ctee YCD 07/27/2011 0 4 /14/2011 0 . 19000 100,000,000 , 00 100.000.000 . 00 0.1600 1 . 0000216166 BOFA/ML 10Il,002,161 . 66 41,166 . 67 

53944 AZ65 LLOYDS YCD 07/27/2011 OS/2 4/2011 0.18000 100, 000.000 . 00 100,000,000.00 0.1600 1 . 0000144208 BOFA/ML 100,001.442 . 08 19.000.00 

83369RZH7 SOC GRN YCO 07/27/2011 04/15/2011 0.27000 200.000.000 .00 200 . 000,000.00 0. 1 600 1 . 0000793685 BOFA/ML 200,0 15,8 1 3.10 115,500.00 

86562EAW8 SUMITOMO '(CD 07/27/2011 OS/2)/2011 0.24 000 100 . 000,000.00 100,000,000.00 0.1600 1.0000577411 BOFA/ML 100 . 005,114.n 26,000.00 

05512NDP8 BNP '(CD 08/01/2011 OS/25/2011 0.19000 100,000,000.00 100,000,000.00 0.1900 0.9999999681 BOFA/ML 99, 9~9, 996 . 81 19,527.78 

89112YP9a TORONTO YO:> oa/Ol/2011 06/23 /2011 0 . 13500 200,000,000 . 00 200,001. 083 . 20 0.1900 0 . 9999526417 BOFA/ML 199,990,528.34 6,000 . 00 

06417D5VJ SCOTIA YCD 08/02/2011 06/23/2011 0 . 12000 200,000,000.00 200,000,000 . 00 0.1900 0 . 99993778]8 BOFA/KL 199 ,981,556 . 16 5,ll3 . 33 

65551WC2 OORDEA YCD 08/02/2011 06/23/2011 0 . 11000 100,000,000 . 00 100.000,000.00 0.1900 0.9999288968 .9OFA/KL 99, 9'J2, 889 . 68 2.444 . 44 

86562EEN4 SUM I TOMO YCO 08/02/2011 06/)0/2011 0 . 19000 175,000,000 . 00 175,000,000.00 0 . 1900 0.9999999991 BOFA/ML 114.999, 999 . 84 923 . 61 

89112YG23 TORONTO YCD 08/22/2011 OS/24 /2011 (1.17000 100 . 000,000.00 100,000,000.00 0.1900 0.99997 1 0698 BOFA/ML 99 . 9~7,106.98 17,944 . 44 

06366U6GB MONTREAL YCD 08/29/201 1 06/27/2011 0.13000 200 . 000,000.00 200,000,000 .00 0.1900 0 . 9999016928 BOFA/foIL 199 . 980,ll8.56 2 . 888.89 

14 977MVHS RABOBANK YCD 08/29/2011 04/14/2011 0.21000 100.000,000.00 100,000,000.00 0.1900 1.000065381l1l BOFA/ML 1 00,006,538.00 49.833.33 

869S9SUU1 SVENSKA YCD 08/29/2011 06/02/2011 0 . 19000 100,000,000.00 100,000,000 . 00 0.1900 0.9999999524 BOFA/ML 99,999,995.:14 15.305 . 56 

06411D2Z1 SCOTIA YCD 09/01/2011 OS/26/2011 0.19000 200,000,000.00 200,000.000 . 00 0.2200 0 . 9999482809 BO FA /ML 199,989,656 . 18 38,000.00 

86959BUNJ SVENSKA YCD 09/01/2011 OS/26/2011 0.18000 200,000,000.00 200,000.000 . 00 0.2200 0.9999]10690 BOFA/ML 199.986,213 . 80 36,000.00 

6))06VY61 Ire CANADA YCD 09/12/2011 06/14/2011 0 . 16'000 100,000,000 . 00 1 00.000,000.00 0.2200 0.9998783539 BOPA/HL 99,987,Bl5.39 7,555 . 56 

61106VXBB NB CANADA 09/28/2011 06/02/2011 0.19000 100.000,000.00 100,000,000.00 O.llOO 0.9999257904 BOFA/foIL 99,992,579.04 15.J05.56 

65557VVGl NORDEll YCD 09/30/2011 06/27/2011 0.18000 100.000,000 .00 100,000,000.00 0. 2 400 0.999848 4132 BOFA/ML 99,98',841.32 2.000 . 00 

a9112YZH9 TORONTO YCD 09/30/2011 04/15/2011 0.l1000 175.000.000.00 175,000,000 . 00 0.2400 0.999923 9403 BOFA/ML 1 H ,986,689.55 78.604 . 17 

001 • CD YANKEE 40 6.055,000,000.00 6.055.014,295.00 6,054,936.:101 . 50 1,406,906 . 97 
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CUSIP SECURITY NAM. MATURITY ISSUED RATE PM VAI.UJC BOOK VALUE INn£][ RATE PRICE 8OVI;CI FAIR VALUE ACCRUED tNT 

. ................ ................................. .......... .._.. _-_ .. -_ ......•.•.••.......•..._............. __..... -+ --
Book value , 6,055,Ol4,295 .00 

AlP 100,000 . 00 

BOok. AlP , 6,055, 1l4,295 . 00 

http:6,055,1l4,295.00


OFFICE OF THE STATa: TUAIUIUCI. 

P'!ARnT VJ\.UlA.TION UPOItT toll . 0'/10/2011 

tHDEJ: SPREAD 'AIR VALUEMATURITY PAR VALUE BOOK VAWI ..,'"SKVltJTY No\M&""n. 	 ""'''''' ........ ..... -.. .... _--_.._- -...... . .. . ...... _----_ ... ............_- . 	 --- ---- . ... --- 
lMO LtBOR . , 04/2'/2011 CITIIAHX 200,000,000 . 00 113,866.61 

llli06XC)O CIIK' YCD ,.. 01/:n/2011 	 200,000,000.00 200,000,000 . 00 1 . 0000000000 0 . n025 

200,000,000.00 200,000,000 . 00 1 . 0000000000 0 . 27400 05/]1/2011 CITtlANX lOO,OOO,OOO . OO "1. let .1' 
U2S2XHGl NAT Alia YCD ,. U/Ol/2011 ,,<> ""'" 

., 

96121K51C2 nsTPM! YCD nt 01124 /2012: 400,000 , 000.00 400,000,000 . 00 , 0000000000 O . U150 lMO Lt90ll . " OS/24/2011 CITIUJIX 4 00,000,000.00 
 201.61 1.11 

....... -.---- --- .._----, 	 '00.000,000 . 00 100. ODD, 000 . 00 laO. ODD, 000 . 0010' CD .... 
'00,000.000 .00 

o 00 

100,000.000 00 

http:00,000,000.00
http:400,000,000.00
http:400,000,000.00
http:lOO,OOO,OOO.OO
http:200,000,000.00
http:200,000,000.00
http:200,000,000.00
http:113,866.61
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",m SECU1t I TT N.UlE MAiURlTT PAR VA.WJ: BOOK YA.I.UE INDeX RAn I».YS SOUlI:CE FAIIt YA.1.UI: 

0556MIUI9 BHP PIM CP 01/01/2011 0.000000 aoo,ooo.OOO .OO 199.970. 444 . 44 O.OOU o BOFA/ML 200 .000.000.00 

171075UIB CITIPUHD CP 01101/2011 0.000000 100.000.000 . 00 99.959.361.12 0.0016 o BOFA/KL 100.000.000 . 00 

1'959JU19 GECC CP 01/01/2011 0.000000 100.000.000 . 00 99.911.000 . 00 0.0016 o BOFA/ML 100.000.000 . 00 

1"6otCU19 Ga CXI CP 01/01/2011 0.000000 355.000,000 . 00 354 .947.151.40 0 . 001' o IIOFA/ML 355.000,000 00 

61251KUI) NATPUND CP 07/01/2011 0.000000 100.000,000 . 00 299.n5.I15.00 0 . 0016 o 8OFA/ML 300,000.000.00 

1)1658U19 soc G:lH CP 07/01/2011 0.000000 400.000.000 00 399.9Ui.3.. . .. 0.0016 o 8OFA/ML 400.000.000 . 00 

97342XUl4 WINDM ILL CP 01/01/2011 0.000000 too. 000. 000 00 99.914.1]] . 14 0 . 001' o 8OFA./ML 100.000.000 . 00 

0'94 5MUU 8.U'TON CP 01/06/2011 0.000000 50.000.000 . 00 49."1.041 . 61 0.0016 5 8OFA/Nt. 49."..... . 19 

0556MIUI4 aNP PIM CP 01/0'/2011 0.000000 200,000.000 . 00 19'."5.555 . 56 0.0016 1 8OFA/ML 199.9U,717 . 78 

e"45MU17 8A.ATOH CP 07/08/2011 0.000000 19.000.000 . 00 1'.991.960 . 00 0 . 001' 1 BOFA./ML 31.991,716.67 

055'MIUP8 aMP FIN CP 07/15/2011 0.000000 100.000.000.00 99.917.361 . 12 0 . 0016 14 BOFA/foIL 99.9U."'," 

06945HUFl BAATON CP 01/15/2011 0.000000 155,000,000.00 154,981, 62).61 0.0016 14 BOr"/"'L 154. no, 355.56 

17307$OF7 CITIFVNO CP 01/15/2011 0.000000 100,000,000 . 00 99.986,666.66 0.0016 14 BOrA/"'L 99,9U."' . 78 

16959JUF8 Glec CP 01/15/3011 0.000000 450.000.000.00 449.622.000 .00 0.0016 14 BOrA/ML 449 .972.000.00 

8])S55UFI SOC' GEN CP 01/ 15/2011 0.000000 400,000,000.00 399,961.555.56 0.0016 14 EIOI"A/"'L 199.975.111 . 11 

97143KUP1 WINDMILL CP 01/15/:1011 0.000000 150.000,000.00 149.964.6'6 . 66 0.001' 14 BOFA/"'L 149."0,661.61 

055SNIUTI BNP PIN CP 01/:17/:1011 0.000000 aoo,ooo,OOO . OO 19'.156.944.44 0 . 001' 26 BOFA/ML 19'.17', ... . 19 

06717JUTO BARCLY us CP 01/27/2011 0.000000 aDo. 000. 000 . 00 199.90..... . .. 0 . 0016 26 BOPA/ML U9.971 ..... 19 

17107S\1l'7 CITIPUND CP 07/27/:10U 0.000000 50,000.000 . 00 49.915,555 . 56 0 . 0016 16 BOP.vML 49.914.222 . 22 

1034A7tn'S FCA.I. CP 07/27/:1011 0 . 000000 325,000,000 . 00 )24.12'.13) . 15 0 . 0016 a6 8OFA/ML 324 ."2.444 . 44 

OS60PIVI6 IOPA CP 01/01/2011 0.000000 lSO . 000. 000 . 00 141.9".000 . 0' 0.0020 II 8OFA/KL 149.174.161 . 67 

17107SVl7 CITIFUND CP 0'/01/2011 0.000000 100.000.000 . 00 ".134. 000.00 0 . 0020 Jl BOFA/ML 99.'12.777 . 71 

fIl)65SVll soc O£H CP 0'/01/2011 0.000000 aoo.ooo.ooo.oo 199.911.111 . U 0 . 0020 II 8OFA/ML 199."5.555. 56 

16'5iJV26 G£CC CP 0'/02/2011 0.000000 100.000,000 . 00 99 .911."6 . 66 0.0020 12 BOPA/ML 91,912,222 . 22 

0660P1Yil IOPA CP 0'/0'/2011 0.000000 150.000.000 . 00 149.961.041 . 67 0 . 0020 38 BOFA./ML U'.'''.3ll . ll 

12622YV06 CIlC CP 0'/16/2011 0.000000 100.000.000 . 00 ".174 .513 . 34 0 . 0020 " 8OFA/ML 91.174 . 444 . 44 

17)07SV5' CITIF1JND CP 0./U/20H 0.000000 7'.000,000.00 78 . 171. 2U . 16 0.0020 56 BOI"A/ML 7',t75.422.22 

0556Nl VY2 IINP PI'" CP 0'/:I'/2011 0.000000 190.000.000 . 00 119.937.747 .22 0 . 0020 59 8OFA.jML 11',937,722 . 22 

17)075WI6 CITIF\IND CP 09/01/:1011 0.000000 100.000.000 . 00 199.901.555.56 0 . 0011 62 801"A/ML 199.924 ,322 . 22 

1)1655.17 soc aEH CP 09/01/2011 0.000000 100.000.000 . 00 ".950.168 . 68 o.ooal 62 8OFA/ML ".'U.lll . 11 
1024A7WCO PCA.Jt CP 09/12/2011 0.000000 40.000.000 . 00 19.912.268 . 61 0 . 0022 13 8OFA/ML 31.912,155.56 

16959JW) cacc CP 09/2'/201~ 0.000000 100,000.000.00 '9,959,944 . 44 0.0022 8'j 8OFA/ML 99.945,611 .11 

16"OMWU] OR co CP 09/21/2011 O. 000000 200,000,000 .00 199,na,ln . 32 0.0022 89 8OFA/ML 199,"1.222 . 22 

16'60MWW9 OE co CP 09/]0/2011 0.000000 150.000.000.00 149.941. 54 .. 68 0 . 002t 91 BOFA/"'L 14 9,909.000.00 

6125JKWW] NAT PUNO CP 09/]0/2011 0.000000 150.000.000.00 H9.9~6.771),'4 o.ooat 91 BOFA/"'L 149, 909.000.00 

0556 NI X33 8NP rlN CP 10/0J/aOll 0.00 000 0 200.000.000.00 199,8H,000 .00 0.0024 94 SOFA/i'lL 199,174,666 ,67 

3024"7X]9 FeAR CP 10/01/aOll 0.000000 350.000.000 . 00 249.609, 444 . 4 5 0.0024 94 BOFA/"'L 249,843.3)3 . ]] 

83365511:)2 soc OEn CP 10/03/aoll 0.000000 150.000.000 .00 249.790.000 . 00 0 . 0024 94 BOFA/"'L 249.141.]]3.U 

)695~XE8 OiCC CP 10/U/201l 0.000000 300,000.000 . 00 ~".Ilo,ooo . n 0 . 0024 l05 BOFA/ML 299.790,000 . 00 

369StJYI5 OiCC CP U/OI/201l 0.000000 500.000.000.00 499 .IU.194 . 4 0 o.oon 123 BOFA/KL 499 .Ul.6".61 

00) • CXlHMER P,\PO 4.0 1.413.000.000 . 00 7. 4 19.732.'0' . 4 5 7, 4 '0 . '74.5'3 . 34 

http:7,4'0.'74.5'3.34
http:7.419.732.'0'.45
http:1.413.000.000.00
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Book Value , 7, . ",7)2,109 , 45 

AlP 0 , 00 

Book. AlP : 1,479.732,109 , 45 
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SYSOl,'75 AMERICAN RIVRR IAHk TO 01/0e/2011 0 . 110000 7,500.000 . 00 7,500,000 . 00 0000000000 7.500,000 . 00 

SYSOl171e IAHk OF 8ACRNWI'TO Tn 01/0'/2011 0 . 100000 ',000.00000 ',000,000 . 00 0000000000 ',000,000 . 00 

SYS01,11. CALlroaHlA UNITED 8AW~ TO 07/0'/2011 0 . 100000 10,000,000 00 10.000,000 00 0000000000 10,000.000 . 00 

STS01.""9 ,.In STU u.tar. TIl 01/0e/20U 0 . 090000 14 . 500,000 . 00 14 .500,00000 OGOOOOOOOO 14,500 ,000 00 

STS01'1,0 OMWI &AMX Noll TIl 01/0e/2011 0 . 100000 2.000,000 . 00 2.000.000 . 00 1 . 0000000000 2,000,000 . 00 

STSOl17.1 IlAIIOBAJIl( JIA TV 01/0e/2011 0.110000 100,000,000 . 00 100.000 . 000 00 1 . 0000000000 100,000,000 . 00 

SYI01.,.2 wtSTANlRICA aANX TO 01/0'/2011 0.090000 10,000,000 00 10,000,000 . 00 1 0000000000 '0.000,000.00 

SYS01.1.) WILaHlaa STATI IAHK TO 01/0'/2011 0 . 110000 19,000,000 . 00 It,OOO,OOO . OO 1 . 0000000000 19.000,000 , 00 

SYS01Un ONE1MITID BAHK TV 01/0./2011 0 . 120000 1,000,000 , 00 1,000,000 . 00 1 . 0000000000 '.000,000 . 00 

nSOn1l 4 a»oU:RCEWlST 8I.HK HA TO 01/01/2011 0.1l0000 5,000,000.00 5,000,000.00 1 . 0000000000 5,000 , 000.00 

SYSOI17n CX»OCNlI&Al.TH BUll l NESS BAH 01/07/2011 0.1 20000 ',000,000 . 00 ',000,000 . 00 1 . 0000000000 6.000.000 .00 

SYSOl.'" ~TON CDHHUNITY BAHK 01/01/2011 0.1)0000 5,500,000.00 5,500,000 . 00 1 .0000000000 5.500.000 . 00 

SYSOl,'.7 HALAGA BANk .... TO 01/01/2011 0.100000 5 , 000,000.00 5,000 , 000.00 1 .0000000000 5,000.000 . 00 

SYSO).7" MARA BANK TO 01/07/2011 O.UOOOO 15,000,000 . 00 35,000,000 . 00 1.0000000000 15,000.000 , 00 

SYSol"" TORREY PIHBB BANK TO 01/07/2011 0. 120000 :is,OOO,OOO.OO 25,000,000 . 00 1 . 0000000000 25,000,000 . 00 

SYSOl,7,0 AMIRICAN RIYKR 8ANX TO 07/0'/2011 0 . 130000 2,000,000 . 00 2,000,000 . 00 1 . 0000000000 l,OOO.OOO , OO 

SYS01."1 lANK 0,. THa 'I~ TO 07/0./2011 0.1 ) 0000 25,000,000,00 25,000.000 . 00 1 . 0000000000 25.000,000 . 00 

nS01,7" CITlzaM' au'INtIS BANK TV 07/0'/2011 0 .120000 50,000,000 . 00 50,000,000 . 00 1 . 0000000000 50.000,000 , 00 

STSOl17n <XMaItCIl NATIONAL aANX TV 0"/0'/2011 0 . 130000 2,500,000 . 00 2,500 .000.00 1 . 0000000000 2,500.000 . 00 

SY,Ol'''' rtUT CAt.IP'OIlJIIA &UIX TD 07/0'/2011 0 . 120000 25.000,000 . 00 25.000,000 . 00 1 0000000000 25.000.000,00 

SYSOl..," ,.IUT CAUPOU"tA aAHIC TO 07/0'/2011 0 . 1..20000 25,000,000 00 25,000,000 . 00 1 0000000000 25,000,000 . 00 

STS01••00 KI'f1IOPOI,.ITN' LUIX Ttl 07/0'/2011 0 . 120000 1,500,000 . 00 1,500.000 . 00 1 . 0000000000 1,500.000 . 00 

SYSOlliOI STAn: UJfX 0,. INDIA (CALI 07/0'/2011 0 . 120000 1,000,000 . 00 1,000,000 . 00 1 . 0000000000 1,000,000 , 00 

nSOlUU PACI'IC CITY a.vnt TO 0"/0'/2011 0.100000 4,500,000 .00 4 ,500,000 . 00 1 .0000000000 4 ,500,000 . 00 

SYSOln04 PAClrlC A1.L1t.NCR 8AHIt TO 07/11/2011 0 . 2 20000 4 ,000,000.00 4 .000.000 . 00 1 . 0000000000 4,000,000 . 00 

SYSOlII02 NUaICAN RIVRR IANlt TD 01/1l/2011 0 . 110000 2 . 500.000 00 2.500.000 . 00 1 . 0000000000 2,500,000 . 00 

SYSOIIiOI CXIKIlllCA IANlt TO 01/1.)/2011 0 . 100000 50,000.000.00 50 , 000,000 . 00 1 . 0000000000 50,000,000 00 

SYS01II04 CCIIMJIUTT u.tar. TD 07/1l/2011 0.100000 lS.OOO.OOO . OO )5.000.000 . 00 1 0000000000 15,000,000 . 00 

BY'Olll05 POlAIOIC l.Ua a.vn:: TO 07/11/2011 0 . 110000 1,500.000 . 00 1,500,000 . 00 1 0000000000 1.500,000.00 

SY'Ol"07 NAV. IWQi TV 07/n/2011 0 . 100000 45,000 .000.00 45,000,000 . 00 1 0000000000 45,000,000 , 00 

SYSOll.O. nAn: IlAHIt 0Jf INDIA (CALI 07/1l/2011 0.100000 5,000,000 . 00 5,000,000.00 1 . 0000000000 5.000.000 00 

SYSolllo. EA.8T WIST 8AHIt TO 07/14/2011 0.230000 50.000,000 . 00 50,000,000 . 00 1.0000000000 50.000.000 . 00 

SYSolllO' <»eN1 BANK HA TIl 07/14/2011 0.2 ] 0000 1.000,000 . 00 ),000,000 . 00 1 . 0000000000 ),000,000 . 00 

SyaOl •• O' EAST W£ST IWQi TO 07/1 4 /2011 0.110000 50,000.000 . 00 50,000.000.00 1 . 0000000000 50,000,000.00 

SYSO)•• IO BANK OF THE SIERRA TO 01/ 14 /2011 0.120000 5,000.000 . 00 5,000.000 . 00 1 . 0000000000 5.000,000 . 00 

SYSO)I.II CALIFORNI A lANK or OOHKtR 01/1 4 /2011 0.110000 5,000,000 . 00 5,000,000 . 00 1 .0000000000 5.000.000 . 00 

SYBO)UU lAST W1i ST BAHk TO 07/14/2011 0.110000 25.000.000 , 00 35.000.000 . 00 1 .0000000000 25,000.000 . 00 

SYS01"1 4 WESTAMERICA lANK TO 07/1 4 /3011 0 . 100000 '5,000,000 . 00 65,000,000 . 00 1 , 0000000000 65.000,000 , 00 

SYS01 ••15 WILSWIRI aTATI BANK TV 01/1 4 /2011 0.120000 )0,000,000.00 )0.000,000 . 00 1 .0000000000 )0.000.000 . 00 

SYSO).,.O WILSMIRI IIlATI BANK Ttl 07/1 4 /3011 0 . 110000 1'.000.000 . 00 )1,000,000 . 00 1 . 0000000000 )'.000,000 , 00 
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SYSOlIl12 AMSRICAN I'llUIPICTlva 8AHK 01/15/2011 0 . 210000 10,000,000 .00 10 ,000,000.00 1 . 0000000000 10,000,/1/10 . 00 

SYSOl"li MAHUFACTVRIR8 BAHK TO 0'/15/2011 0.110000 100,000,000 . 00 100,000,000 .00 1 . 0000000000 100,000.000 , 00 

SYSOl'SI? RABOBANK NA TO 01/15/2011 0.120000 100,000,000 . 00 100,000,000 , 00 1 . 0000000000 100 , 000 , 000 . 00 

SYSOll964 OWIUNITID 8ANl TO 07/15/2011 0.090000 5,000,000 . 00 5,000,000 . 00 1 . 0000000000 5.000,000 . 00 

SYSOl,.al 1ST CSNTURY aANK NA TO 07/20/)011 0.1l0000 ',000,000 . 00 ',000,000 . 00 1.0000000000 1,000,000 . 00 

SYSOJlU, AMDlCAN UVEa u.HJt TO 01/)0/1011 0. 140000 l,OOO,OOO , OO 1,000,000 . 00 1 . 0000000000 l,OOO.OOO . oo 

STSOUUl CCMEl.ICA """1( TO 01/20/2011 0 . 1l0000 75,000,000 . 00 75,000,000 . 00 1 . 0000000000 15.000.00000 

SYSOlllll ..IW IITM 8AH'IC TO 01/20/2011 0.120000 2,000,00000 2.000,000 . 00 1 0000000000 2.000.000 . 00 

SYSOl.')) KECKAHICI 8AHK TO 07/20/2011 0.1l0000 20,000 ,000.00 20,000,000 . 00 1 . 0000000000 20,000,000 00 

SYSOlliH MISSION nocu.t. alDlT UN 01/20/2011 O. llOOOO 10.000 .000.00 10,000.000 . 00 1 . 0000000000 10.000,000 . 00 

GYSOl'lll oton aAHl( NA TO 01/21/2011 0. 120000 2.000,000 . 00 2 .000,000.00 1 . 0000000/100 2,000,000 , 00 

51'50)IUI STAU a.unt 0, INDIA {CALI 01/21/)011 0 . 120000 1,000,000 00 l,OOO.OOO 00 I . /1/1/1/1/1/1000/1 1,000.00000 

nsc)"" 'AIlMEU , MDOCAtn"S a.unt 07/22/2011 0.24 0000 lS.OOO,OOO . OO lS,OOO,OOO.OO 1. /1/1/1/1/1/10000 lS.OOO,OOO . OO 

STSGlI.l' lIlT CENTUaY a.unt MA TO 01/22/2011 0.120000 12 . 000,000 . 00 12,000.000 . 00 1 0000000000 1,2,000.000 . 00 

STSOl••• O MAHUFACTUtKaS 8ANl TO 01/22/2011 0 . 120000 50,000,000 . 00 50,000.000 . 00 1 . /1/1/100/10000 50,000 , 000 . 00 

nso)." , BAHTA caul COUNTY 8AHK TO 01/22/2011 0.120000 2,500,000 . 00 2.500.000 . 00 1 . 00000/10000 2.500.000 . 00 

STSGl.,.2 SUMMIT STATE 8ANl TO 01/22/2011 0.120000 4 ,000,000 . 00 , ,000 ,000 . 00 1 . 0000/1/1/1/1/1/1 ' . 000.000 , 00 

SYSOl ••, ] VALLeY COMMUNITY IAMK TO 01/22/2011 o . noooo ',000,000 . 00 '.000,000.00 1 . 0000000000 ',000,000 . 00 

SYSGl.... IfUTNCDICA u.H1( ", 01/U/20U O. llOOOO 25.000,000 . 00 n,ooo,OOO . OO 1 . 0000/100/100 25 ,000.000.00 

snOllU4 ILUTI:Illf IJITUlU.TIONAl. 8AJiI 07/21/2011 0 . 210000 1 ,'00.000.00 1,'00.000 . 00 1 . 0000000000 1. 'DO, 000 . 00 

SYSOlliSS &oUT WUT &.\HI( TO 07/11/2011 0.120000 50,000,000 . 00 50,000,000 . 00 1 . 0000000000 50,000,000 . 00 

SYSOll4]1 OHM! BANK NA TO 01/21/2011 0 . 230000 2,000,000 , 00 2,000,000 . 00 1 . /1/100/1/1/1000 2,000,000 . 00 

SYSOJ.IS1 BANTA CRUt COUNTY BAHK TO 07/21/2011 0. 12 0000 5,000 , 000 . 00 5 . 000,000 . 00 1 . 00000/10000 5,000,000.00 

SY5011160 MECHANI CS BANK TO 01/21/2011 0.120000 20,000,000 . 00 20,000,000 . 00 1./1/1/10/1/1/1000 20,000.000.00 

SYSGl"'! UNION BANK NA TO 07/21/2011 0. 120000 150,000,000,00 150,000,000.00 1 . /1/1/10000000 150.000,000 . 00 

$ VS019005 IH LlH l n 'TAn Bo\H1C. TO 07/21/20 11 0.090000 71,000,000.00 7•• 000.000 . 00 1 . 00000/10000 71,000,000 00 

SYS01I. l' ~ BANk ,., TO 07/29/2011 0.210000 ',000,000 . 00 ',000,000 .00 1 . 000/1/100/1/10 ',000,000 . 00 

IYS01I••• &ABT VEST aAHK TO 07/29/2011 0.2)0000 50.000,000 . 00 50,000,000 . 00 1 . 000000/1000 50.000,000 . 00 

STS01"'5 CITIZENS .u8IN1t. aAHK TO 07/2'/2011 0.120000 10.000,000 . 00 lO,OOO,OOO . OO 1 . 0000000/100 10,000,000 . 00 

S'YSOllU7 SWftlT "'ATI IAHX TO 07/29/2011 0.120000 1,500,000 . 00 1,500,000 . 00 1 0000000000 1,500,000 . 00 

SYSOl.I'. WI8T~ICA lANK TO 01/2'/2011 0. 110000 lO,OOO,OOO . OO lO,OOO,OOO . OO 1 . 00/100/10/100 10,000,000 . 00 

SYSOl,,70 OOLD&H 1 CUDIT UNION TO 01/Ol/2011 0.100000 50,000,000 . 00 50,000,000 . 00 1 . 0000/1/1/100/1 50,000,000 . 00 

SYSOl"71 S\I9IIT IiTATI u.HX TO 01/01/2011 0.100000 4 ,000,000 . 00 ' ,000 . 000 . 00 1 . /1/1/100/10000 4 . 000.000 . 00 

IYS01..n lANK or TIll NUT TO 01/04 /2011 0 . 080000 134.000,000 . 00 114,000.000 . 00 1 0000/100000 1)4 ,000,000 00 

IYSO)"74 CITUDIS MmINEU IAHJt TO 01/04 /2011 0 . 080000 10.000,000 . 00 lO,OOO.OOO . OO 1 . /1/1/10/1/1/10/10 )0 , 000 , 000 00 

SYS01..1S OMIIl 8AHk NA TO 01/04 /2011 0 . 080000 2,000,000 . 00 2,000 . 000.00 1 . /1/1/10/1/10000 2 .000.000.00 

SYS031176 WIL8Kln STAT! IAKK TP 0'/04 /2011 0 . 090000 ',000,000 . 00 ',000.000 . 00 1. /10/10/100000 1,000,000 , 00 

SY50J..n PAC'U'IC TlW81' INOt "' TO o./Ot nOll 0.090000 20, ODD, 000.00 20,000.000 . 00 1 . 0000000000 20.000 ,000 00 

51'SOll.66 MAU.GA IIAHIt Ft, TO 0'/05/2011 0.200000 ',000,000 . 00 ',000.000 . 00 1 . 00000/1/10/10 '.000.000 . 00 

51'50)"711 181' ~Y IlAHK NA TO 0'/05/2011 0.090000 16,000,000 . 00 16,000,000 . 00 1 . 0000000000 16,000,000 00 
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SYIOIUIO kMPlCAN RIVIIt IIAHK Ttl 01/05/2011 0.100000 2,!i00,OOO.00 2,!i00,OOO . 00 1 . 0000000000 2,!i00,OOO . 00 

SYSOlll12 COHMERCEWEST BANK WA TO 01/05/2011 0.090000 2.500,000 . 00 2,!i00.000.00 1 . 0000000000 2,500,000 . 00 

SYS01"U OCM4OMfEA1:nI BU,ltlUS BAH 0,/05/2011 o.oaoooo 4, 000,000 . 00 4 ,000,000 . 00 1.0000000000 4, 000,000 . 00 

SYSO)"'4 FIVE STAR 8AKK TO 0'/05/2011 0.080000 ].000,000 . 00 1.000,000 . 00 1 . 0000000000 1,000 ,000.00 

SYSOll..S fOl8OM LAD BANIl TV 0'/05/2011 0.100000 1,'00,000 . 00 l,SOO,OOO . OO 1 . 0000000000 1.500.000 . 00 

SYSOlII.6 METROPOLITAN BANK TO 01/05/2011 0.090000 2.000,000.00 2,000. 000 . 00 1 . 0000000000 2,000,000 . 00 

SYS01.... &A.n CIlBDIT WfOJl Ttl 01/0'5/2011 D. HOOOO 5,000,000 . 00 !i,OOO,OOO . OO 1 . 0000000000 5.000.000 . 00 

SYSOl"'l CITIZENS BU1tNtI. 8ANX TO 01/10/2011 0.070000 !iO,OOO,OOO . OO !iO,OOO,OOO . OO 1.0000000000 !iO.OOO,OOO 00 

SYSOlII,. COMERICA BANK TO 0'/10/2011 0.070000 !iO . OOO,OOO.OO '0.000.000.00 1 . 0000000000 !iO,OOO.OOO . OO 

S YS01II'5 COMMUNITY IIAHK TO 0'/10/2011 0.070000 )0.000,000.00 10,000.000 . 00 1 . 0000000000 10,000,000 . 00 

SYSOlII'7 SUMMIT &TATS lANK TO 01/10/2011 0.070000 1,000,000,00 ',000,000 . 00 1 . 0000000000 ',000,000 . 00 

SY$0117'5 ClTtlEHS 8U8INES' BANK TO 01/ 11 /2011 0. 14 0000 2',000,000 . 00 25,000.000 . 00 1 . 0000000000 25.000.000 . 00 

SYSOlI'OO BAtIK or THE ., ...... Ttl 01/11/2011 0.110000 15,000,000 . 00 IS ,OOO,OOO.OO 1 . 0000000000 15,000,000 . 00 

SYSOl"21 MALAGA BANX rs. TO 01/12/2011 0.200000 10,000,000 . 00 10,000,000 . 00 t . 0000000000 10,000.000 . 00 

SYS01IJ02 AHEalCAH IttVER BANX TO 01/n/201l 0.090000 2,!i00,OOO.00 2.'00.000 . 00 1 . 0000000000 2,500,000 . 00 

SYSOl1904 ~ST BANK NA TO 0'/12/2011 0.080000 2,!i00,OOO.00 2.!i00,OOO . 00 1 . 0000000000 2.500.000 . 00 

&YS01.90S 0Mtl1 BANK NA TO 0'/12/2011 0.080000 2,000,000 .00 2,000.000.00 1 . 0000000000 2,000,000 . 00 

SYSOl190' STATE BANK or ItrmlA (CALI 01/12/2011 0.080000 2.000,000 . 00 2,000.000 . 00 1 . 0000000000 2.000.000 . 00 

$YSOllJlt NGlUCAN PIEIUIPKC'ftW BAHK 01/17/2011 0 .080000 6.000,000 . 00 6.000.000 . 00 1 . 0000000000 ',000 , 000 . 00 

SYSOl"t2 CITY NATIONAL &AHa TO 0'/17/2011 0.010000 50,000,000 . 00 50,000,000 . 00 1 . 0000000000 50,000,000 . 00 

STSOl"ll OOKERICA SAHX TO 01/17/2011 0.090000 25.000.000 . 00 2!i,000,000 . 00 1 . 0000000000 25,000.000.00 

STS01"15 MS8C BANK USA NA TO 0'/17/2011 0.090000 2',000,000.00 2!i,OOO,000 . 00 1 . 0000000000 25,000,000 . 00 

SYSOlUU STATI! BANK or ttrml A (CALI 0'/17/2011 0 . 090000 5.000.000.00 !i,OOO,OOO . OO 1 .0000000000 5,000,000 . 00 

SYS01UOl Bo\NK or THB 9I1rRRA TO 01/ 11/2011 0.090000 5.000,000 . 00 5.000,000.00 1 . 0000000000 5,000.000.00 

SYSOl1920 AMERICAN PWS BANK NA TO 01/11/2011 0.090000 240.000 .00 240,000.00 1 . 0000000000 240,000 . 00 

STSOl"2) AMERICAN RIVER 8ANl( TO 01/11/2011 0 . 110000 ',!iOO.OOO .OO 6.!i00,OOO . 00 1 . 0000000000 ',!iOO.OOO 00 

SYSOlU22 8ANll OF nm lIaRIA Ttl 0./U/2011 O. tUIOOO !i.000 . 000.00 !i,OOO,OOO . OO 1 . 0000000000 5 . 000 . 000 . 00 

SYSOl1921 CITIZliNS BUlIWUI IlAtlX. TO 01/n/2011 0.100000 10,000,000.00 10.000,000 . 00 1 . 0000000000 10,000,000 . 00 

SYSOlUn MEOlAHlC8 IANlt Ttl 01/11/2011 0.100000 10,000,000 . 00 10,000 .000.00 1 . 0000000000 10,000.000 00 

STS01I"1 OMHI BAKX NA TO 01/1'/2011 0.210000 2.000.000 . 00 2,000 ,000.00 1 .0000000000 2,000.000 . 00 

nSOlllll STATE BANX or ItrmlA (CALI 01/2!i/2011 0.120000 10.000,000 . 00 10,000,000 . 00 1 . 0000000000 10.000 .000 . 00 

SYSOln12 CCIMMtINITY 8ANl( Ttl 0./26/2011 0.110000 2!i ,OOO.000.00 25,000,000.00 1 . 0000000000 25.000,000 .00 

SYSOll9)) RIVER ClTY &ANI'; TO 0./2612011 0. 100000 20,000.000.00 20,000.000.00 1 . 0000000000 20,000.000 . 00 

STSO)"" ~LTH auSIWESS BAN 0'/26/2011 0.090000 1,000 . 000 . 00 1,000,000 . 00 1 .0000000000 1.000.000 . 00 

SYSO)"14 CENTRAL YALLaT COHMVNITY 0'/11 /2011 0.1 10000 !i,OOO,OOO.OO S,OOO.OOO.OO 1 . 0000000000 5,000,000 . 00 

SYS01.'1' HECHAHICS BAHX TO 0'/11/2011 0.110000 10.000.000.00 10,000,000 . 00 1 . 0000000000 10.000,000 . 00 

STSOl1911 NAKA BANJt Ttl 01/1l/201l 0.110000 '0.000.000 . 00 '0,000,000 . 00 1 . 0000000000 '0,000,000 . 00 

SYSOln40 STAn 8AHlt or INDIA (CALI 01/n/2011 0 . 11 0000 1.000.000 . 00 1.000,000 . 00 1 . 0000000000 1.000,000 . 00 

SYSOll'" IL DOJtADO SAVINGS BAHIt T1) 09/01n011 0. 200000 5.000,000.00 !i,OOO,OOO . OO 1 . 0000000000 !i,OOO,OOO.OO 

SYS01I'42 AK&RICAN .IVEIl BAHK T1) 0'/01/2011 0. 11 0000 1. 000,000.00 1,000.000 . 00 1 . 0000000000 1 ,000.000.00 
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am, .contln MNCII MAT\JIUn PM VAUJ1I: Il001: VAWt PIlla SCUta 

STSOlUU Cl:)MQ1CA 8AHlt TD 0'/01/2011 0.120000 ?S,OOO,OOO . OO 'JS.OOO,OOO 00 1 . 0000000000 75,000,00000 

STS01.'.' METROPOLITAN ~ TO 0'/01/2011 0.120000 1,000 ,000.00 1,000.000 00 1 . 0000000000 1.000,000 . 00 

STS01U45 Oloon 8AHlt MA TD 0'/01/2011 0.120000 1,000,000.00 2,000,000 . 00 1 . 0000000000 2.000.000 00 

STSO].70. MALAGA lANK ... TD 0'/02/2011 0 . 180000 4,000,000,00 .,000 ,000.00 1 . 0000000000 .,000,000 00 

STSOl'7~ W£tTAKERICA aAMK TO 0'/02/2011 0 . 200000 25.000.000 . 00 25,000,000 . 00 1 . 0000000000 25.000.000 . 00 

STBOlI'.7 CITIZENS .ullNlSi aAMK TO 0'/02/2011 0.110000 25,000,000 . 00 n,ooo,OOO . OO 1 0000000000 25 .000,000.00 

SYSOl".. NAIlA a.unt TD 0'/02/2011 0.110000 20.000,000.00 20,000,00000 1 . 0000000000 20, ODD, 000 . 00 

STaOll712 MALAGA lANK , •• TO 09/07/2011 0.110000 12.000,000 . 00 12,000,000 . 00 1 . 0000000000 12,000,00000 

sYSOl171) OOIANIC BAHk TO 0'/07/2011 0 .110000 4.000,000 .00 4,000,000 . 00 1 . 0000000000 4 ,000,000 . 00 

STS01.,52 BAm: or TKB lfli:aT TO 0'/0112011 0.100000 65.000,000 .00 65,000,000.00 1 . 0000000000 65,000,000 .00 

STSOl1955 STATI 8AJlII or 11.01 ,. (CALI 0'/07/2011 0.100000 11,000.000 .00 11,000,000 . 00 1 . 0000000000 11,000,000 . 00 

SYSOl1956 BANK OF TKI IlIUAA TO 0'/0112011 0.120000 25.000,000 .00 25,000,000 .00 1 .0000000000 25,000,000 . 00 

S Y801195", P1J1.J..ERTON COHMVNITY 8AHk 0'/01/2011 0.100000 15,500,000 .00 15,500,000 . 00 1 . 0000000000 n,500,OOO . 00 

SYSOlUSI OAk VAJ.,t.ll:Y C09IUHITY BANK 0'/01/2011 0 . 100000 ),500.000.00 J.500,000 . 00 1 . 0000000000 1.500,000 , 00 

SY80).'5' UNION BANK MA TO 0'/01/2011 0.100000 150.000,000.00 ISO,OOO,OOO .OO 1 . 0000000000 lSO. 000. 000.00 

sY'OJl725 PACIPIC AI.l.IAHCI 8AH1t TD 0'/0'/2011 0 . 200000 1,500,000 . 00 1.500,000 . 00 1 . 0000000000 1,500,000 . 00 

8Y80).'61 CITY NATIONAL 8AHk TO 0'/0'/2011 0.100000 50,000,000 , 00 50,000,000.00 1 , 0000000000 50.000,000.00 

SY$OlU'2 Cl:.MlUca NATI()NAI. 8AHIt TO 0'/0'/2011 0.110000 16,000,000 . 00 16 ,000,000.00 1 . 0000000000 16,000,000 . 00 

1iYS0)'''1 OHIU M.N'1( MA TD 0t/O'/2011 0 . 100000 1 .000,000.00 1,000,000.00 1 . 0000000000 1.000.000.00 

$TSOJl"5 ~T STAn ..... TO 0'/09/2011 0.100000 12,000,000.00 12,000,000.00 1 . 0000000000 12,000,000 . 00 

sYSOll7)t 'AIIMDS , MDOWfI'S IAHX 0'/lt/2011 0 . 180000 20.000,000 .00 10.000,000 . 00 1 . 0000000000 <10,000.000 . 00 

STaOl.". <X»IUICA BANI: TD 09/14/2011 0.100000 25,000,000 . 00 25,000,000 . 00 1 . 0000000000 25,000.000 . 00 

sYIIOlU",O CXItM1JfITY ..... Tn 0'/14/2011 0 . 100000 ]0,000,000 . 00 )0.000.000 . 00 1 . 0000000000 10,000.000 00 

SYB01.'11 'IRaT NATIONAL BANK 0' NO 0'/14/2011 0.100000 IS, ODD, 000 . 00 15,000.000 . 00 1 . 0000000000 n,ooo,OOO . OO 

SYS01U72 IAHTA DUll C'CMtTY IlANIC TO 09/14/2011 0.100000 5 ,000,000 . 00 S,OOO,OOo . oo 1 . 0000000000 5,000,000 . 00 

STSOlun STATa 8AHlt 0' INDIA (CALI 09/14/2011 0 . 100000 5,000,000 . 00 5,000.000 . 00 1 . 0000000000 5.000,000 . 00 

SlSO).'1. Tkl COUNT1.. aAHIl Tn 09/1 4/2011 0 . 100000 5,000.000 . 00 5,000,000 . 00 1 . 0000000000 5.000.000 . 00 

STaO)'7]' 1ST CAPI~ ~ TO 0'/15/2011 0.170000 5.000.000 . 00 5,000,000 . 00 1 . 0000000000 5,000,000 , 00 

STSOl'7.' ~PICTOaI rEDCaAL CREDt 0'/15/2011 0.190000 4 ,000.000 . 00 4 ,000.000 . 00 1.0000000000 4,000,000 . 00 

SYSOl',7, AMlRICAW alVla 8ANX TO 0,/15/2011 0 . 120000 1.500. 000 . 00 1, 500, 000 00 1 .0000000000 1,500,000.00 

SYS01.'" CDmtA1. VA.LI.ZT aM«JNITY 0'/15/2011 0 . 110000 5,000.000 . 00 5,000,000 . 00 1 .0000000000 5,000,000 . 00 

SY501.,10 'IRST CALlroRHl A BANK TD 0'/15/2011 0.110000 50,000,000.00 50,000,000.00 1 . 0000000000 50,000,000.00 

STSOl.'11 rlVl ST"'- 8AHK TO 0'/15/2011 0.100000 10,500,000 . 00 10,500 . 000.00 1 , 0000000000 10.500,000 . 00 

5TSOle,,2 MANUFACTURIl8 BAnK TO 0'/15/2011 0 . 110000 50,000,000 . 00 50,000,000 . 00 1 . 0000000000 50 , 000,000 . 00 

8Y801"11 MIM'ROPOLIToUI 8ANII. TD 09/1512011 0. 11 0000 4 .500,000 . 00 ' ,500,000.00 1 . 0000000000 •• 500 . 000.00 

8Y801."1 !!ANI{ OF THI MIST TO 0'/16/2011 0.120000 100,000,000 .00 100,000,000 ,00 1 . 0000000000 100.000.000 . 00 

snOl.ttl CALlf'ORHtA 8AHK OF c:tlIOtER 0'/1'/2011 0.120000 10,000,000 . 00 10,000.000 00 1 . 0000000000 10,000 , 000 . 00 

STSO}"" COfOIIiRCIL l-lATIONM. &ANK TO 0'/16/2011 0 . 110000 4 ,000.000,00 . ,000,000.00 1 . 0000000000 4,000,000 . 00 

STSOl."5 c:tlIOtERCEWIST QAHK I-IA TO 0'/15/2011 0.120000 5,000.000.00 5,000,000 . 00 1 . 0000000000 5.000,000 . 00 

STSOlI,,", FULLERTON COMMUNITY 8AHX 0'/1'/2011 0 . 110000 16,500.000.00 15,500,000.00 1 . 0000000000 1',500,000 .00 
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cum SEaJR I TY NoVtE MATURITY p.u. VAl.l.ll BOOK VAUJI Pl..lCE SOURCE FAIR VAl.I.II 

5Y50ll9" NARA BAtIK TO 09/16/2011 0 . 120000 40.000,000 . 00 40,000,000 .00 1 .0000000000 40.000.000 . 00 

5Y50)8"9 OMNI BAN'K NA 11) 09/1'/2011 0. 120000 2.000.000 . 00 2,000,000 . 00 1 . 0000000000 2,000,000 . 00 

5Y50)9004 TRAVIS CRKOIT UNION TO 09/22/2011 0 . 060000 40.000.000 . 00 40,000,000 . 00 1 . 0000000000 40,000,000 . 00 

ST50l.,,, ~T14 BU51NESI BAN 09/23/2011 0 . 210000 S , OOO,OOO . OO S.OOO,OOO . OO 1 . 0000000000 5,000,000 , 00 

5T50"00& SANTA CRUZ COUNTY 8AKIt TO 09/2)/2011 0 . 010000 4 . 000,000 . 00 4.000 ,000.00 1 .0000000000 4 ,000,000 .00 

STS019016 FtILLn1'ON CCiMl'ruNITY BANK 09/29/2011 0 . 090000 5,000,000 . 00 5,000,000 . 00 1 . 0000000000 5,000,000 . 00 

5YSOll794 CENTU BANK 11) 10/07/2011 0.190000 55,000,000.00 55,000,000 . 00 1 . 0000000000 55.000.000 . 00 

5Y5018806 M£R0lAHTS NATIONAL BANK 0 10/12/2011 0.150000 2,000,000 . 00 2,000,000 . 00 1 . 0000000000 2,000.000 . 00 

5Y50)88)5 MISSION VALLeY 8AKIt TO 10/19/2011 0.160000 1,000 . 000 . 00 1,000,000 . 00 1 . 0000000000 1.000,000 , 00 

SyaO)8.', PROVIDENT ctcD1T UNION TO 10/20/2011 0 . 1&0000 20,000.000 . 00 20,000,000 . 00 1 . 0000000000 20,000,000 . 00 

SYS01.924 COKMONW£ALT14 BUSINESS BAN 10/21/2011 0 . 110000 S,OOO,OOO . OO 5,000.000 . 00 1 . 0000000000 5.000.000 . 00 

5Y50).15S 1ST CAPITAL BAKK 11) 10/21/2011 0.150000 1,000,000 . 00 1.000,000 . 00 1 . 0000000000 1.000.000 . 00 

5 Y50]88S9 FARM&RS " MEROIAN1'S 8AKIt 10/21/2011 0.110000 )5,000,000 .00 )S,OOO,OOO . OO 1.0000000000 15.000,000 . 00 

5YSO)••" MEROtAtrrS NATIONAL BANJI: 0 11/09/2011 0.110000 2.000.000 . 00 2,000 ,000.00 1 . 0000000000 2,000,000 . 00 

ST5018'" WESTAMU ICA IWrIlt Tn 11/09/2011 0 . 110000 1S,OOO,OOO.00 15,000,000 . 00 1 . 0000000000 15,000,000 . 00 

5Y5018914 t'llI'OIONWEAl.TH BUSINESS BAN 11/16/2011 O.UOOOO S,OOO . OOO . OO 5,000,000 . 00 1 . 0000000000 5.000,000 . 00 

5Y50).926 TCNUUrr PINES SJUJK TO 11/11/2011 O. llOOOO 15,000,000 . 00 15.000,000 . 00 1 . 0000000000 15,000,000 . 00 

5YSOJl91S FARKEJt5 " 1UR0IAN1'S BAHX U1l0/2011 0.IS0000 15,000.000 . 00 15,000.000 . 00 1 . 0000000000 )S , OOO,OOO . OO 

SYSOJ8911 MERCHANTS NATIONAL BAtIK 0 11/)0/2011 0. 150000 2.000,000 . 00 2.000,000 . 00 1 . 0000000000 2,000,000.00 

SY50)'941 TORREY PINKS BAHX TO 11/10/2011 0 . IS0000 25,000,000 . 00 25,000,000 . 00 1 . 0000000000 25.000.000 . 00 

5YSOl"46 PROVlll£N1' CREDIT UNION TO 12/01/2011 0.110000 20,000,000 . 00 20,000,000 . 00 1 . 0000000000 20.000,000 . 00 

STSOl.9S) C£NTEa BAHIt 11) 12/01/2011 0 . IS0000 25.000,000 . 00 25 ,000.000.00 1.0000000000 25,000,000 . 00 

5Y50)19S4 ~ NATIONAL BANK 0 12/01/2011 0.IS0000 2.000 . 000 . 00 2,000,000 . 00 1 . 0000000000 2,000,000 . 00 

5Y50)89'9 COMMONWEALTH BUSINESS BAN 12/14/2011 0 . IS0000 5.000 , 000.00 5.000 . 000 . 00 1.0000000000 5,000,000.00 

S yeO)"9' C£NTER BAKK TO 12/16/2011 0 . 160000 )5,000,000.00 )5,000,000 . 00 1.0000000000 15.000.000 . 00 

SY50)9001 SANTA CRUZ COUNTY BANK TO 12/1&/2011 0. 14 0000 2,500,000 . 00 2,500,000 . 00 1 . 0000000000 2.500.000 . 00 

051 - TIME DllPOSlT 186 J,9n,140,OOO.00 1.9",140,000 . 00 ),9&.,1 40.000 . 00 

IIOOlt Villue, ),961,140,000 . 00 

AlP 0.00 

Book • AlP, 1.9".140,000 . 00 
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SECURITY NAME MATURITY RATE PAR/BOOk VALUE PRICE FAIR VALUE 

---- ------ --  ---- ---- ----- -- ------------ -- ----- -- ---------------- --
AS.. 1010007 8 / 19 / 2011 0.511 28,000.00 1. 00 28,000.00 

AS" 1010008 8 / 19/2011 0.511 25,000.00 1. 00 25,000.00 
AS.. .1010009 8/19/2011 0.511 23,000.00 1. 00 23,000 . 00 
AB55 1010010 8/19/2011 0.511 75,000.00 1. 00 75,000 . 00 
AB55 1010014 10/21/2011 0.476 91,259,000 . 00 1. 00 91,259,000.00 
AS.. 1010015 10/21/2011 0.476 9,263,000.00 1. 00 9 , 263,000.00 
AS.. 1010016 11 / 18/2011 0. 4 56 8 , 000,000.00 1. 00 8,000,000.00 
AS.. 1010017 11/18/2011 0.456 279,000.00 1. 00 279,000 . 00 
AS.. 1010018 11/18n011 0. 456 24,769,000.00 1. 00 2 4,7 69,000.00 
AS.. 1010019 11/18/2011 0.456 6,960,000.00 1. 00 6,960,000.00 
AB55 1010020 1 2/16/2011 0.452 1,015,000.00 1. 00 1,015,000.00 

AS" 1010021 1/20/2012 0.449 2,130,000.00 1. 00 2 , 130,000.00 
AS.. 1010022 1/20/2012 0.449 2,239,000.00 1. 00 2, 239,000.00 
AS.. 1 010023 2/17/2012 0.46 636,000.00 1. 00 636 , 000.00 
AS55 1010024 2/17/2012 0,46 6Q6,00Q.QO 1. 00 6Q6,QQQ.QQ 

AB55 lQ10025 2/17/2012 0.46 354 ,000.00 1. 00 35 4 ,000.00 
AS55 1010026 2/17/2012 0.46 1,083 , 000.00 1. 00 1 ,083,000.00 
AS.. 1010027 2 / 17/2012 0.46 2,474 , 000.00 1. 00 2 , 47.4,000.00 
AS.. 1 01 0028 2/17/2012 0.46 57,000.00 1. 00 57 , 000.00 

AS" 1010029 2/17/2012 0,46 19, 2lQ, 000.00 1. 00 19,21Q,QQQ.QO 

AB55 1010030 2/17/2012 0 .4 6 13, 363,000.00 1. 00 13,363,000.00 
AS.. 1 01 0032 3/16/2012 0 . 435 3,167,000. 00 1. 00 3 , 167,000.00 

AS" 1010033 3/16/2012 OA35 756,000.00 1. 00 756.000 . 00 
AS.. 10 10034 3 / 16/2012 0,.435 3,093 , 000.00 1. 00 3,093,000.00 
AB.. 1010035 3 / 16/2012 0 .4 35 22,500,000.00 1. 00 22,500,000.00 
AB55 0780113 3/21/2012 5 21,055,3 41,39 1. 00 21,055,341.39 
AB55 1010036 4/20/2012 0 . 432 1,082,000.00 1. 00 1, 082,000.00 

AS.. 1010037 4/20{2012 0. 43 2 1,446 , 000.00 1. 00 1,446,000.00 
AS.. 1010038 4 / 20 / 2012 0. 4 32 1,386 , 000.00 1.00 1,386 , 000.00 
AS.. 1010039 4 / 20/2012 0.432 724 , 000.00 1. 00 724,000.00 
AB.. 1 010040 4/20/2012 0.432 1,326,000,00 1. 00 1,326,000.00 
AB55 1 01 0041 4 /20/2012 0.432 184,000,00 1. 00 18 4 ,000.00 
AB55 1 010043 5/18/2012 0.414 97,000 . OQ 1. 00 97,000.00 

AB.. 1010044 5/18/2012 0.414 515,000.00 1.00 515,000.00 
AS.. 101004 5 5 / 18/2012 0.414 136,000.00 1.00 136,000.00 
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AB55 1010046 5/18/2012 0.414 69,000.00 1. 00 69,000.00 


AB55 1010047 5/18/2012 0.414 132 , 000.00 1. 00 132,000 . 00 


ABSS 10100 48 5/18/2012 0.414 111,000.00 1. 00 111,000.00 

ASSS 1010049 5/18/2012 0.414 2,311,000.00 1. 00 2,311,000.00 

AB55 1010050 5/18/2012 0.414 2,441,000.00 1. 00 2,441,000.00 

AB55 1010051 5/18/2012 0 . 414 647,000.00 1 . 00 647,000 . 00 


AB55 1010053 5/18/2012 0.414 2,848.000 . 00 1 . 00 2,848,000.00 

ABSS 1010054 5/18/2012 0 . 414 1,822,000.00 1.00 1,822,000.00 

AB55 1010055 5/18/2012 0.414 12,610,000.00 1 . 00 12,610,000.00 


AB55 1010056 5/18/2012 0 . 414 8,174,000 . 00 1 . 00 8,174,000.00 

AB55 1010057 5/18/2012 0.414 4,956,000.00 1. 00 4,956,000.00 

AB55 1010058 5/18/2012 0 . 414 115,387,000 . 00 1. 00 115,387,000 . 00 

AB55 1010059 5/18/2012 0 . 414 56,954,000.00 1.00 56,954,000.00 

AB55 1010060 6/15/2012 0.377 46,000.00 1.00 46,000 . 00 


AB55 1010061 6/15/2012 0 . 377 42,000.00 1. 00 42,000 . 00 


AB55 1010062 6/15/2012 0.377 144,000.00 1. 00 144,000.00 


AB55 1010063 6/15/2012 0 . 377 51,000.00 1. 00 51,000.00 

AB55 1010064 6/15/2012 0.377 1,751,000.00 1. 00 1,751,000.00 

AB55 1010065 6/15/2012 0.377 529,000.00 1. 00 529,000.00 


AB55 1010052 6/15/2012 0 . 377 6,125,000.00 1. 00 6,125,000.00 

AB55 1010066 6/15/2012 0.377 6,826,000.00 1. 00 6,826,000.00 


GF LOAN 1 00/00/00 0.373 500,000,000.00 1. 00 500,000,000.00 


GF LOAN 1 00/00/00 0 . 373 500,000,000.00 1.00 500 , 000,000 . 00 

GF LOAN 1 00/00/00 0 . 373 500,000,000.00 1 . 00 500,000,000.00 

GF LOAN 1 00/00/00 0 . 373 500,000,000.00 1.00 500,000,000.00 

GF LOAN 1 00/00/00 0.373 500,000,000.00 1.00 500,000,000.00 

GF LOAN 1 00/00/00 0.373 500,000,000.00 1 . 00 500,000,000 . 00 


GF LOAN 1 00/00/00 0 . 373 500,000,000.00 1 . 00 500,000,000 . 00 

GF LOAN 1 00/00/00 0 . 373 500,000,000.00 1 . 00 500,000,000.00 

GF LOAN 1 00/00/00 0.373 186,200,000.00 1. 00 186,200,000.00 

GF LOAN 2 00/00/00 0.39 160,300,000.00 1. 00 160,300,000.00 

GF LOAN 2 00/00/00 0 . 39 500,000,000.00 1 . 00 500,000,000.00 


5,311,791,341 . 39 5 , 311,791,341.39 
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